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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported

in the Annual

Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. QOVEIMMENES .....oovevvriieiecteteieieeseee st snsssese s e 1,539,281 |............. 0.396 |......... 1,539,281 [ o 1,539,281 |............. 0.39%
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ............c.cccooo.foceenene. 6,655,203 |............. 1.712 [........ 6,655,203 ..o o 6,655,203
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 16,028,627 |............. 4.123 |....... 16,028,627 |...oveeeeeeeenees fereenne 16,028,627
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 98,698,681 |............ 25.386 |....... 98,698,681 |......ooevvveeeciin o 98,698,681 |........... 25.386
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 179,633,352 |............ 46.204 |...... 179,633,352 [ [ 179,633,352 |........... 46.204
1.07 Hybrid securities ............. | R 9,083,213 |...cocevve 2.336 |........ 9,083,213 |- [ 9,083,213 |..covnvve 2.336
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoovriiiniinnieniened
2.02 Parent, subsidiaries and affiliates ..............cccocooiiiiiiiiiii
2.03 Total preferred StOCKS .........ccoiuiiiiiiiiierieseee e
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) .............ccccoeeevvienrcs oo 378,600 |............. 0.097 o 378,600 ..o [ 378,600 |............. 0.097
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MUUI fUNDS ... 5,877,308 |...ccvenvne 1.512 ... 5,877,308 | e 5,877,308 |...ccuenvne 1.512
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNAS ...........cccouoveeeueueieiieeieieieieceeeseesse e e 30,065,995 |............. 7.733 |........ 30,065,995 ..o [ 30,065,995 |............ 7.733
3.09 Total COMMON STOCKS ........cocvevevevieieieeeeieieie et e 36,321,908 |............. 9.342 |........ 36,321,903 |- o 36,321,903 |............ 9.342
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total re@l ESALE .........ccoeeeeeieeeecececce e e [ 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..o e 25,272,608 |............. 6.500 |........ 25,272,608 |......cooeeierces [ 25,272,608 |............. 6.500
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 12,041,887 |.............. 3.097 |........ 12,041,887 | [ 12,041,887 |............. 3.097
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 37,314,495 |............ 9.598 |....... 37,314,495 | o 37,314,495 |............. 9.598
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 388,785,151 100.000 388,785,151 388,785,151 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

A B e = =T i TR o1 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 326,828,701
................. 67,788,443
...357,904

Cost of bonds and stocks acquired, Part 3, Column 7

ACCTUAL OF AISCOUNL ...ttt e e e oo E e E oo b e e e e e e e e e e S H e e E oo b e e e e e E e oo e e e e e R e e eeeeesee s e e s eeeeeseeseeseeseeseeseeseeseesaeeeeenas
Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T oottt ettt ettt e se b es e b b2 ot E b0 £ oL E b4 £ et E b b e e S E R b £ e bbbt e bbbt ns et et s enen s et s 4,130,060
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiieeececeeteie et ctete et et et caete s et eseessaeaesesesesssaetetesesensssssesesesessseesesesesnssessesasesensssesesesasssnsntesesssanas febesestatacaesns 1,197,752

Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 48,046,507
DedUct @MOMZAtON OF PFEIMIUM ............o.ioieeeceeeeee ettt et ea et ee e e e e e e e eeees e e s eees s e e s s e e s s e e e s e e s s e e s s e e s s e eens s e s s se s e e s s e s s e s eeenseeensneenseeanseeamaneana eestsessaesseesases 795,915
Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other-than-temporary impairment recognized:

9.1, PAE 1, COIUMN T4 L. b bbb oo b et b e e bt beH e b b e b b s e b e e oo b e e b e e b b h e b b e e R SRRt

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 10,218
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 351,470,656
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueueieieececteteeeeeeeceete et eeeessaete e s eseesseete st esenssesaesesesensssssesesesensssssesasssensssssesesssanas feeseseseseninas 351,470,656
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocveevveviiriirnenee s 1,539,281 | 1,411,287 | 1,539,296 |....coovvvrenne 1,502,628
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 1,539,281 1,411,287 1,539,296 1,502,628
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 6,655,203 5,976,491 6,858,000 6,500,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 16,028,627 15,054,938 17,057,939 15,445,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 98,698,681 90,426,921 100,179,277 97,336,071
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 179,614,415 | 170,583,968 |............... 179,610,802 |............... 180,560,926
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...ooooiieeee e 1,617,477 | 1,587,500 |.coooveinnnee 1,695,630 |ovoveverernnnne 1,600,000
Loans, Unaffiliated Certificates of 10._ Other Countries 7,484,672 7,215,501 7,481,680 7,500,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 188,716,564 179,386,969 188,788,112 189,660,926
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 311,638,356 292,256,606 314,422,624 310,444,625
PREFERRED STOCKS 14.  United States .......ccocoeeveevnrneviiennnene oo 3,510,396 |....cocvvinnnee 3,509,279 |....coovrrene. 3,734,424
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 3,510,396 3,509,279 3,734,424
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 3,510,396 3,509,279 3,734,424
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ... 36,321,903 |.. ... 36,321,903 |.. ... 18,030,577
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 36,321,903 36,321,903 18,030,577
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 36,321,903 36,321,903 18,030,577
26. Total Stocks 39,832,299 39,831,182 21,765,001
27. Total Bonds and Stocks 351,470,655 332,087,788 336,187,625

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Total C

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date
1. U.S. Governments
TANAIC T e 227,873 421,757 | 325,246

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

7

urrent Year

..1,539,283

8 9 10 11 12
Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Line 12.7 Prior Year Prior Year Traded Placed (a)
......................... 0.5 [ 1,710,407 | 0.6 [ 1,539,283

227,873

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3 NAIC 3 ..

BANAICA ..o
BBENAICS .o
BBNAICE ..o

.................. 500,000

.............. 1,825,589

............... 4,329,614

..6,655,203

.............. 6,692,919

............... 6,655,203

3.7 Totals 500,000 1,825,589 4,329,614 6,655,203 2.1 6,692,919
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 752,088 |.............. 8,203,790 |....ccooe... 2,359,837 |.............. 2,188,988 |.............. 2,523,925 |........... D, 0. ¢ SN RS 16,028,628 |........cocvcveeennnne 5.1 o 16,453,506 |......cocvcveveienane I 16,028,627 |....cocveveeeeerree. 1

4.2NAIC2 ..

43NAIC3 ..o
4A4NAICA ..o

4.5NAICS ..

46 NAICGE ...

4.7 Totals

752,088

8,203,790

2,359,837

2,188,988

2,523,925

16,028,628

16,453,506

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............... 9,188,171

27,793,616

23,675,002

26,803,021

11,238,870

98,698,680

88,933,613

9,188,171

27,793,616

23,675,002

26,803,021

11,238,870

98,698,680

88,933,613

98,698,680




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 35,485,019 |............. 76,015,660 |............. 40,292,955 |............... 8,433,060 |...cevnenvnn 1,430,945 161,657,639 |...ccvveveeen 51,9 1 [ I8 U 71,259,611 |............ 90,398,028
6.2 NAIC 2 .. ..3,841,596 |... 4,589,465 |.... ... 8,449,452 ..946,414 |.. 146,537 |... . . .16,522,017 |.. 1,451,447

6.3 NAIC 3
6.4 NAIC 4
B.5NAIC S e [ [ 2,287 | [
6.6 NAIC 6
6.7 Totals 39,326,615 80,605, 125 48,744,654 9,379,474 1,577,482

7. Hybrid Securities
TANAIC T (e o i [ [ [ X oo e s [ [ [
T2NAIC 2 (i e 1,082,939 | 3,829,747 |...ocnec.. 1,717,380 | oo o XK e 7,080,026 |..cocveeeecirienne 2.3 [ 6,335,983 |...oooeiene 2.2 [ 7,080,027 | (1)
T3NAIC 3 e . 249,688 | 1,753,500 |-eveoeecieieiririnceees ferereneeinesneneenenes [rerereneeeeseneneneeeene ooreneeerss X freeeeeeeeenens 2,003,188 |..ooeeeerrieeenn 0.6 [ 1,908,844 |....coovieee 0.7 o 2,003,188 |
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

15.5NAICS ...
15.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e d) ... 46,153,151 |.......... 114,376,853 |............. 66,749,551 |............. 42,079,929 |............. 15,219,949 | [0 284,579 433 | 918 [ XX K e e XXX e e 194,181,404 90,398,029
122 NAIC 2 ... ) e 5,374,535 |... ... 8,419,212 (... 946,414 |.. 146,537 |... .23,602,044 |.. . 1,451,446
123 NAIC 3 e (d) e 249,688 |............... 1,753,500 [ Joeeieeeeceeeeeeeeees oo [ foeeeeeenennn2,008,188 [ 006 | XXX e e XK o 2,003,188 |....oovereeecieene
124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o
125 NAICS oo (D) e [ e 0287 [ e e [(c) IR 2,287 o020 o XK e e XK e o 2,287 oo
126 NAIC6 ... (c)
12.7 TOtalS .o 51,777,374 |........... 124,549,565 |............ 76,918,590 |............. 43,026,343 |............. 15,366,486 |........cocvvveiin (b) ....311,638,358 |....ccvvvieeeeen 100.0 [ XK e XK [ 219,788,883 |............. 91,849,475
12.8 Line 12.7 as a % of Col. 7 16.6 40.0 24.7 13.8 4.9 100.0 70.5 29.5
13. Total Bonds Prior Year
13ANAIC T e 30,061,641 |.......... 126,263,728 |............. 59,368,280 16,022,804 |......oooeeccne 269,359,363 |.......ocovveee 9.2 |.......... 184,515,373 |............ 84,843,990
13 2NAIC 2 ottt 2,481,440 |............. 11,868,765 |............... 6,306,365 |..eeeeeeeeririneeieininnns [ 146,212 20,802,782 |.....cocveervreee TA 19,105,662 |............... 1,697,120
13.3NAIC 3 e 727,500 1,181,344 | 1,908,844 |... ..1,908,844 |..
134 NAIC 4 oot | JETP FE U UURURRURRUUR RUUTURRTURURTPRUPRUI IFRRURUPRURRURRURRURROR RRRIRRIND. ¢, SRV RURIRRRNTED &, ¢ G OO P AR SURUPR ROR T USRTRN .
135 NAIC S oo | .. 4,236 4,236 |. 4,236 |..
13.6 NAIC6 ...
13.7 TOtalS .o 33,270,581 |.......... 139,313,837 |............. 65,678,881 |............. 37,642,910 |............. 16,169,016 |....ooooeeeeeecccins o, D,9. 0, GV TR XXX v (b) ....292,075,225 |........ccovvcunee 100.0 |........... 205,534,115
13.8 Line 13.7 as a % of Col. 9 11.4 47.7 22.5 12.9 5.5 XXX XXX 100.0 XXX 70.4
14. Total Publicly Traded Bonds
T4ANAIC T e 27,203,326 |............. 70,449,020 34,644,639 |............ 14,286,785 |...ocvveeeeeeeeieeeeens foeeenn. 194,181,404 | 62,3 184,515,373 | 63.2 | 194,181,404
14.2NAIC 2 ... 5,029,639 |.............. 7,312,662 |............. 10,166,792 |.................. 946,414 |................. 146,537 |... ...19,105,662 |.... ...6. .23,602,044 |..
T43NAIC 3 et 249,688 |... 1,753,500 [ e [ e feeeeerennnn2,008,188 | 006 [ 1,908,844 |... ...0. 2,003,188
TAANAIC 4 oot seseies | ness [ e [ nes [erse s [oeeree e nenes e es [ BT SRR
145 NAICS ..o e [ e 2,287 [ [ e o 2,287 [l 000 4,236 | 0.0 [ 2,247
T4B NAIC B ..o
14.7 TOtalS .o e 32,482,653 |............ 79,515,182 35,591,053 |............. 14,433,322 ..o 0000 219,788,883 | 7005 [ 205,534,115 | 704 ... 219,788,883
14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 148 i 36.2 [ 263 | 16.2 [oovoeieeeee 6.6 [ foeeeereneneeeee 100200 [ XK e D,9.0, SRR B DL0.0 S TSN 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 10.4 25.5 18.5 11.4 4.6 70.5 XXX XXX XXX 70.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e 18,949,825 |............. 43,927,833 |............. 19,151,917 | 7,435,290 | 933,164 [ [ 90,398,029 90,398,029
15.2NAIC 2 ... 344,896 |... 1,106,550 |.... .. 1,451,446 |.. . 1,451,446
T5.3 NAIC 3 oo seees [oree s sres [eeeree s s ferree s [ ree e nes e e [eeeeeesee e senes[erse s sees[eeesee e seseenefeeresesieseseseesnsnsiee [oesesesnes XX ersiesiesies oo
RS TR N (O t NOOOO FOT EO OO AU OO U PP SO OO U OO OO R UOOUOU RO TURPRUYUTUI NUSTURUURORURURPRURUI RUUOURUYUTPRUYUYUVUTI AEVURURURURURURURURURN SSSIURIORD 0.0, CHNUUUUUN RO OO OO PR

15.7 Totals

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

15.8 Line 15.7asa % of Col. 7 ......ccccveveeneencc].

6.2

...19,204,721 ...

14.5

6.1

(a) Includes $
(b) Includes $
(c) Includes $

current year, $

prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

................. 91,849,475 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
..... 2,247 current year of bonds with Z designations and $ ..........................4,236  prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

........................... s NAIC2 $ i 3 NAIC3 $iiiiiiicieeees. 5 NAIC4 $ e 3 NAIC S $ e 5 NAIC 6 $

current year, $




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

1. U.S. Governments
1.01 Issuer Obligations ...........ccccoeerieniniiniiiieieene
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 227,874 538,199 421,756 325,245

2. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........

2.04 Other Loan-Backed and Structured Securities ... XXX
2.05 Totals XXX
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccccooeioieiiiiiniiniiciiee e, 500,000 |...ccvenene. 1,825,589 |...oviiicciiiiins [ 4,329,614 .o [ D.9,0 TN R 6,655,203 | 2.1 6,692,919 | 2.3 | 6,655,203
3.02 Residential Mortgage-Backed Securities e

3.03 Commercial Mortgage-Backed Securities .......... |..ccccccevvivviviiinnns
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 500,000 1,825,589 4,329,614 XXX 6,655,203 2.1 6,692,919 2.3 6,655,203

80I1S

4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........ccoceroveeiiieieiiieeeeeeeees o, 752,088 |......c.c... 8,203,790 |.....cc.... 2,359,837 |.ooeeenee 2,188,988 |.......c...... 2,523,924 . 6 [ 16,028,627 |..ocvveeeeeeiiee
4.02 Residential Mortgage-Backed Securities ... .. . . .. v |- RO
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 752,088 8,203,790 2,359,837 2,188,988 2,523,924 XXX 16,028,627 5.1 16,453,506 5.6 16,028,627

5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. [ P 3,630,217 |..coeeee. 11,150,676 |............. 9,445,889 |............ 13,914,935 |...coon. 8,083,829 |........... D,9,0 NI RUR 46,225,546 |....ocooveeenee 14.8 | 46,808,436

5.02 Residential Mortgage-Backed Securities ... 5,557,954 |. .16,642,940 |.. 14,229,114 |.. 12,888,085 |... .3,155,041 |.... .52,473,134 |.. 42,125,178 |...

5.03 Commercial Mortgage-Backed SeCUrities .......... |ooccccoiovviiiiiciiieiis foeeeeiiececceciecieee |eeeieeieeeeeeeeeeeies foeeeeeeeeceeeeeiieie Joeeeieeieiieeeeeiieeiieee feeveeesee XK e foreeeeeeie e e eeeies e

5.04 Other Loan-Backed and Structured Securities ...

............. 46,225,546
..52,473,134 |.

5.05 Totals 9,188,171 27,793,616 23,675,003 26,803,020 11,238,870 XXX 98,698,680 31.7 88,933,614 30.4 98,698,680
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooeioiiiiiiiiiniiiiee e, 10,241,966 |............ 21,039,413 |.cccennnne 24,649,090 |............... 1,944,185 [ 644,318 |........... XXX e 58,518,972 [...ccviiie 18.8 [ 55,748,934 |..cococeiiiin 191 o 56,520,167 |....cceceee 1,998,805
6.02 Residential Mortgage-Backed Securities ... T 5,283,547 |..ccene. 13,799,965 |............. 15,894,974 |.............. 7,381,595 oo 933,164 |............ XXX e 43,293,245 | 13.9 | 36,879,155 [ 126 | 2,287 | 43,290,998
6.03 Commercial Mortgage-Backed Securities .......... [ o 16,460,965 |............. 5,940,206 [....cooveveiiirrreee oo [ XXX e 22,401,171 [ 7.2 | 16,810,266 |........ccccovvvvneeee 5.8 | 19,053,011 |ceennnen. 3,348,160
6.04 Other Loan-Backed and Structured Securities ... 23,801,101 29,304,782 2,260,385 53,695 XXX 55,419,963 17.8 60,601,597 20.7 12,208,450 43,211,513
6.05 Totals 39,326,614 80,605, 125 48,744,655 9,379,475 1,577,482 XXX 179,633,351 57.6 170,039, 952 58.2 87,783,875 91,849,476
7. Hybrid Securities
7.01 Issuer Obligations ............ccccceveveveveveeeeeeeeeeeeens oo, 1,782,627 |.............. 5,583,247

............... 1,717,380 [ e e XK o 9,083,214 [ 2.9 | 8,244 827 [ 2.8 |, 9,083,214
7.02 Residential Mortgage-Backed Securities ... v | RO
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccoeevreeineinccineeees oo 16,906,8%8 |.............. 47,802,715 |......ceee 38,172,156 |.............. 22,377,722 |...oovenen 11,252,071 ... 136,511,562 [....cocviiiinene 43.8 e XXX [ D.9.%, CHNRTIN RPN 134,512,757 |..cvevnnne 1,998,805
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 11,069,375 |.....cecnvee. 30,981,104 |....c.oeee. 30,545,844 |............. 20,594,925 |......ccoceune 4,114,414 97,305,662 |.....oceevveeeeeeenns 31.2 | D.9,0 SN XXX ovvvieiee [ 54,014,664 |............. 43,290,998
12.03 Commercial Mortgage-Backed Securities ........ [ ... 16,460,965 ....5,940,206 22,401,171 [ 722 e XXX e XXX o 19,053,011 oo 3,348,160
12.04 Other Loan-Backed and Structured Securities . |- 23,801,101 . 29,304,782 .2,260,385 .. 55,419,963 |. ..12,208,450 |.............. 43,211,513
12.05 SVO Identified Funds XXX [ XXX i e XXX foeeeeeee XXX et XXX i [ e oo [ XX o XXX oo
12.06 Affiliated Bank LOANS .........ccooevieiiiriiiiiinieienes foeeeeieicicicicicice Joeeriesicsicscsesiesesene [ooesiesieseseeseesesesene Jooeseeseeseeseeseeseesesene Joeeseeseeseeseesesesesese Joesenenss KKK iniiniins fooereieiciciciciciee foereiesescsescieiee Joresenenns XK i forerreneens XXX i oo oo
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals B P 51,777,374 |............. 124,549,566 |.............. 76,918,591 |...cvennee. 43,026,342 |...oovneee 15,366,485 |.....cocvvveiiiiiiiiie o, 311,638,358 219,788,882 |.............. 91,849,476
12.10 Line 12.09 as a % of Col. 7 16.6 40.0 24.7 13.8 4.9 100.0 XXX XXX XXX 70.5 29.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 12,155,982 |....coveeee 55,143,311 | 33,488,955 |............... 20,246,458 |.............. ...133,948,622 131,949,929 |..ooeeneee. 1,998,693
13.02 Residential Mortgage-Backed Securities .......... .8,648,035 |... . 24,254,540 |.. 27,233,666 17,323,401 |.. . 80,714,740 |. . 43,839,819 |.. 36,874,921
13.03 Commercial Mortgage-Backed Securities ........ .2,847,989 |... .10,913,246 |.. 23,049,081 | ..16,810,266 |. . 14,210,266 |.. .2,600,000
13.04 Other Loan-Backed and Structured Securities . |. 9,618,576 . 49,002,739 1,907,230 . 60,601,597 |. . 15,534,101 |.. 45,067,496
13.05 SVO Identified Funds VN FURID 9.9, CIRNUNUI RUNTIID. 0.0, CINURTIT RURUIUIUITI RURRITD. 0.0, CINURVI RURTD. 0.0, CR R U U RUT RO OUORTRoUOUPURRTUT NUSURR R TRRR

13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ...........ccceeveeiienienienien e e oo e [eeveesieseseeneenieenes oeereeseees XX i oo XX o d XXX e o [ e [eerieeieee s

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B A 33,270,582 |............. 139,313,836 [...cceenveee. 65,678,882 |.............. 37,642,911 oo 16,169,014 292,075,225 205,534,115 |.ooeeneenee 86,541,110

13.10 Line 13.09 as a % of Col. 9 1.4 47.7 2.5 12.9 5.5 100.0 70.4 29.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........cccceeoiiiieiiieiieeeieeeees e 16,906,898 |.............. 46,802,715 |...ocvneee 37,173,350 |..ocvenneee. 22,377,722 |eeenne 11,252,072 .... 134,512,757 ... 131,949,929 134,512,757

14.02 Residential Mortgage-Backed Securities .5,785,827 |... 17,181,139 |.. 14,653,117 13,213,331 |.. .3,181,249 .. 54,014,663 |. . 43,839,819 |. . 54,014,663 |..

14.03 Commercial Mortgage-Backed Securities ........ | e 13,112,805 |.ooveienes 5,940,206 19,053,011 14,210,266 |-..oovevveeeeeeennd9 |, 19,053,011

14.04 Other Loan-Backed and Structured Securities . |................ 9,789,927 |..coviicns 2,418,523 ...12,208,450 15,534,101 [oooeieiiiiiin 5.3 e 12,208,450

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 10.4 25.5 18.5 1.4 4.6 70.5 XXX XXX XXX 70.5 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations .............ccccceviiiiiiiiiciinciiiins foovereiieiicciciciees [, 1,000,000 |.oeoeieennneee 998,806 |-....cveeeeeieieieiene oreeeereeeeereeneeeeeeeeee (1) o XXX oo 1,998,805 |...cooviiiiiics 0.6 |ceeeeens 1,998,693 |.....cooviiienl 0.7 D.9.0 TN RUN 1,998,805
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 5,283,548 |.............. 13,799,965 |.............. 15,892,727 43,290,999 . 36,874,921 ..o 126 o XXX oo 43,290,999
15.03 Commercial Mortgage-Backed Securities ........ | e 3,348,160 ... [ [ [ XX [ 3,348,160 |.....c.ocveecens | U N 2,600,000 [.o.ooeeiiiiieen 029 [ XXX oo 3,348,160

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

..26,886,259

..43,211,513 |.

. 45,067,4% |.

43,211,513

................ 7,435,289
......................... 8.1

2.4




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 4,876,996 |..eovoeriiece s [ 4,876,996 |..cvvereceeeeeeeeeeeae
2. Cost of cash equivalents aCQUIFEd .............ccooeueueveeeecceeeeeeeeeeceeeeeeesesesseaeas [ 196,120,760 ..o v 196,120,760 |.....ccveverrecrereeie
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAlS ..............cceeveveeercueuerereeeeeceeieeens e 188,955,869 |[......ovveeeiiieiriieriieinis o 188,955,869 |.....cvovvvieiieieieiieieine
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other-than-temporary impairment recognized ............ |ooeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 12,041,887 oo oo 12,041,887 |
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 12,041,887 12,041,887

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
36179T-4P-7 ..... GOVERNMENT NATL MTG ASSOC Il #MA5330 LLAFE L 788,639 |...93.3270 |......oeunnnnnnnn FALTE: ) I 770,263 [coeeivivinnnnnns 788,639 [.ooveeiiiiiiiiiee foevennnnnn (1,880) [eeeniiiiiiiies oo Jovne 4.000 |...... 3.051 [MON ...o. oovrvnnnniiinns 2,568 |..eeeiiiinnn 30,811 |....07/30/2018 ...|....07/20/2048 ...
36179T-7L-3 ..... GOVERNVENT NATL MTG ASSOC |l #MA5399 . .. 1.AFE ..|... .. 182,872 ]...95.8480 |... 182,872 e e (B32) | [ e 4.500 |...... 3.043 [MON ..... ....09/26/2018 ...|....08/20/2048 ...
36179T-25-7 ..... GOVERNVENT NATL MTG ASSOC Il #MA5264 . .. 1.AFE ..|... .. 313,425 ]...93.2370 |... LGB313,425 | e (732) L e e 4.000 |...... 3119 [MON ..... ...06/25/2018 ...|....06/20/2048 ...
3620AU-TE-4 ..... GOVERNMENT NATL MTG ASSOC #740449 .. .. 1.AFE ..|... 75,071 [...94.9400 |...ccovvnnnneeeen 88,511 | 72,162 [ 75,071 e [ (B92) e [ s 4.000 |...... 3.153 [MON ..... ....10/25/2010 ...|....11/15/2040 ...
3620AI-TA-8 ..... GOVERNVENT NATL MTG ASSOC #742245 .. .. 1.AFE ..|... 949410 [ 91,316 [ 96,182 968,182 | e [ [ | 4.000 |...... 3.970 [MON ..... ....12/21/2010 ...|....01/15/2041 ...
362006-YU-3 ..... GOVERNMENT NATL MTG ASSOC #750523 .. .. 1.AFE ..|... L..94.9370 |.oeeeiiiiiee i 26,875 | 28,808 [ 29,449 | e (B) e e e 4.000 |...... 3.017 |MON ..... ....10/25/2010 ...|....11/15/2040 ...
36230P-NJ-5 ..... GOVERNMENT NATL MTG ASSOC #754893 .. .. 1.AFE ..|... s ...95.6930 |......coeeeennnnn 36,188 |ounnniiiinnn 37,817 38,889 | e (B67) [ e 4.000 |...... 2.936 [MON ..... ....11/22/2010 ...|....12/15/2040 ...
38376T-BF-8 ..... GOVERNMENT NATIONAL MORTGAGE A 10 12 DA , L AFE s 14,754 1...98.0660 |....oeeenreeeeenn. 13,986 |ouenniiinnnne 14,262 e 14754 s e (16) | o e 4.500 |...... 3.425 | MON ... ...03/30/2010 ...|....01/16/2040 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 1,539,296 | XXX 1,411,287 1,502,628 1,539,281 (4,080) XXX XXX XXX 5,089 61,062 XXX XXX
0109999999. Total - U.S. Government Bonds 1,539,206 | XXX 1,411,287 1,502,628 1,539,281 (4,080) XXX XXX XXX 5,089 61,062 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
25476F-XU-3 ..... DIST OF COLUMBIA ...oovvvviiiiiiiniiniinveinieeevvennns oo ven | s [ I 1BFE | 2,670,750 |...97.7330 |.eeevunnnnnnns 2,443,325 | 2,500,000 |.....ccvvnnnns 2,579,614 |oeeeiiiiiiinnns foreneenns [0 1) P AR RN 4.000 |...... 3199 A0 toeeen [ 20,111 [, 100,000 |....03/21/2019 ...|[....10/15/2044 ...
419792-28-5 ... HAWALL ST 1.CFE . ..750,000 |...73.1800 |... 548,850 |.... . 750,000 |.. ... 750,000 ...08/06/2020 ...|....08/01/2036 ...
68583R-DD-1 ..... OREGON ST CMNTY CLG DISTS . 1.CFE. ..500,000 |.. 88.1100 |... 440,550 |.... . 500,000 |.. ... 500,000 ...08/12/2021 ...|....06/30/2029 ...
68609T-A4-0 ..... OREGON ST ... ... 74.8440 |... . 500,000 |.. ... 500,000 ....07/09/2020 ...|....08/01/2035 ...
68609T-A5-7 ..... [OREGON ST .... ...73.1900 |. ..365,950 |. . 500,000 500,000 |.. ....07/09/2020 .. 08/01/2036
956553-C7-4 ..... [WEST VIRGINIA ST . . 104.6270 |. ..1,307,838 |. . 1,250,000 1,325,589 |.. ...03/04/2019 .. 06/01/2040
97705M-ZF-5 ..... [WISCONSIN ST ... ...99.1120 |. ..168,490 |. 170,000 |.. ....01/23/2020 .. 05/01/2025 ...
97705M-2P-3 ..... WISCONSIN ST ... RTTI ...99.1720 |... 327,268 |.... ....330,000 ...01/23/2020 ... |....05/01/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Poss
Obligations 6,858,000 [ XXX 5,976,491 6,500,000 6,655,203 (37,716) XXX XXX XXX 42,819 220,222 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 6,858,000 | XXX 5,976,491 6,500,000 6,655,203 (37,716) XXX XXX XXX 42,819 220,222 XXX XXX
011415-QT-6 ..... [ALAMO TX CMNTY CLG DIST 2 1AFE .. . 100.0140 |. ..500,070 |. . 500,000 .500,797 |.. (6,454) |. . 20,000 |....05/25/2016 .. 02/15/2034 ...
022447-P3-4 ..... [ALVIN TX INDEP SCH DIST ... 2 1AFE .. ...99.1800 |. .. 743,850 |. . 750,000 772,174 .. .30,000 |....08/21/2019 .. 02/15/2038 ...
038699-UF-9 ..... ARAPAHOE CNTY CO SCH DIST #6 L ... 2 ... .. 1.CFE ..|... . 107.1730 |... . 500,000 |.. ....544,685 . 27,500 |....01/18/2019 ...|....12/01/2043 ...
091212-FR-6 ..... BIRMINGHAM MI PUBLIC SCHS ... 2. .. 1.CFE ..|... ...99.8930 |... . 500,000 |.. ....551,399 .20,000 |....05/28/2020 ...|....05/01/2040 ...
115067-JH-4 ..... BROWARD CNTY FL SCH DIST 2 ... .. 1.DFE ..|... . 103.3060 |... . 750,000 |.. ....199,471 . 87,500 |....03/15/2019 ...|....07/01/2041 ...
15276P-QR-3 ..... CENTRL CA UNIF SCH DIST 2. .. 1.DFE ..|... ...98.7030 |... ..555,000 |.. ....549,844 . 22,200 |....04/26/2022 ...|....08/01/2048 ...
178882-PP-5 ..... CLACKAMAS & WASHINGTON CNTYS O ... N .. 1.BFE ..|... ...90.3200 |... . 500,000 |.. ... 500,000 . 10,720 |....02/13/2020 ...|....06/15/2029 ...
224381-UD-3 ..... CRANDALL TX INDEP SCH DIST 2. .. 1.AFE ..|... ...94.9890 |... . 500,000 |.. ....527,403 .20,000 |....04/01/2022 ...|....08/15/2048 ...
250343-JY-7 ... DESCHUTES & JEFFERSON CNTYS OR ... N .. 1.BFE ..|... .. 86.8680 |... 434,340 |.... . 500,000 |.. ... 500,000 ....08/07/2020 ...|....06/15/2029 ...
312680-CY-5 ..... FAYETTEVILLE AR SCH DIST #1 . 2. .. 1.CFE ..|... ...72.3240 |... 542,430 |.... . 750,000 |.. ....730,485 ....06/12/2020 ...|....06/01/2046 ...
354592-VZ-6 . FRANKLIN PA REGL SCH DIST . 2 .1.CFE .. ...94.2580 |. . 500,000 .520,901 |.. (5,918) | ....09/27/2019 .. 05/01/2050
447025-UV-7 . HUNTSVILLE AL .. 2 1AFE .. . 103.0170 |. ..250,000 .259,965 |.. (7,309) | ....07/12/2016 .. 05/01/2033
453722-NM-8 ..... | INDEPENDENCE MO SCH DIST 2 .1.BFE .. . 104.8310 |. . 1,375,000 . 1,458,166 |.. ....06/14/2017 .. 03/01/2034
453722-N0-9 ..| INDEPENDENCE MO SCH DIST ..ovvvviiiiiiiiiieecccviia fean e -2 .1.BFE .. . 104.9400 |. . 750,000 793,249 |.. ....06/14/2017 .. 03/01/2037 ...
540261-KV-5 ..... [LODI CA UNIF SCH DIST .2 .1.CFE .. . 105.2340 |. . 500,000 .525,427 |.. ...05/11/2017 .. 08/01/2032 ...
59333F-XQ-8 ..... MIAMI-DADE CNTY FL .... 2. .. 1.CFE ..|... . 100.0240 |... . 750,000 |.. ... 811,084 ....06/12/2020 ...|....07/01/2042 ...
600038-MD-2 ..... MILL VLY CA SCH DIST .... L2 ... .. 1.LAFE ..|... ...77.6210 |... . 500,000 |.. ... 500,000 N ....04/20/2020 ...|....08/01/2039 ...
625506-PN-4 ... MULTNOMAH CNTY OR 2. .. 1.AFE ..|... ...99.2920 |... . 750,000 |.. ....762,445 ... (4,871) . ...03/05/2019 ...|....06/01/2040 ...
767121-DL-7 ..... RIO HONDO CA CMNTY CLG DIST L2 ... .. 1.DFE ..|... . 126.5240 |... ..250,000 |.. ....325, 111 ....6,183 | ....01/20/2016 ...|....08/01/2042 ...
795168-LN-1 ..... SALINE CNTY KS UNIF SCH DIST # ... 2. .. 1.DFE ..|... s ...88.4790 |... .1,000,000 |.. ....997,354 ....08/29/2019 ...}|....09/01/2030 ...
797508-FX-1 ..... SAN DIEGUITO CA UNION HIGH SCH ...oovvveieeiennnineeee [ 8D et 2 ieeeennnn |- T.0FE |t 269,628 |. 100.7250 |.................251,813 |...........c..eo 250,000 [....oeieennnnnnns 251,291 ...04/16/2015 ...|....08/01/2031 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
894673-SV-5 ..... TREDYFFRIN-EASTTOWN PA SCH DIS .eevvvviiiiiiieecvans oo ven | s 2 i LLAFE L 567,290 [. 103.1830 [.................515,915 |.cooinnnnnniins 500,000 |.eeevvrnnniinnns 519,465 |oeevevvviiiinnens fooviiinnn (8,745) | e 122225.000 |l 3.090 [FA .ot Joeviininniiinns 9,444 |..ooovnnnnns 25,000 (....01/23/2019 ...|....02/15/2039 ...
894673-SHI-3 ..... TREDYFFRIN-EASTTOWN PA SCH DIS ... N2 e | LA FE L .. 848,663 |. 103.1750 |... . 750,000 |.. e TT8,571 e foeee e (12,828) e e 12222252000 ... 3.130 [FA ...... ....01/23/2019 ...|....02/15/2040 ...
904139-DG-4 ..... UMATILLA CNTY OR SCH DIST #16R ... 2 e [ 1B FE L ..500,000 |...81.7550 |... . 500,000 |.. ... 500,000 R AR MR M << T RN 3133 (D ....... ....12/05/2019 ...|....06/15/2037 ...
928580-Al-4 ...... VOCATIONAL REGION 8 MID-COAST . 2 ... .. 1.EFE ..|... .. 580,029 |. 102.0740 |... ..515,000 |.. ....534,856 e (8,673) |oeeeenieeeeeins e 122242000 ... 2.580 [MN ...... ....08/15/2017 ...|....11/01/2029 ...
98816P-BV-3 ..... YSLETA TX INDEP SCH DIST L2 ... L 1AFE ... .. 573,985 |. 101.2450 |... 506,225 |.... . 500,000 |.. ....514,484 L (8,573) | feeeeeiiiiiiiennns |...2.5.000 .l 3.153 [FA ...... .29, ...04/18/2017 ...|....08/15/2047 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 17,057,939 [ XXX 15,054,938 15,445,000 16,028,627 (174,879) XXX XXX 197,043 621,290 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 17,057,939 [ XXX 15,054,938 15,445,000 16,028,627 (174,879) XXX XXX 197,043 621,290 XXX XXX
017357-B9-4 ..... ALLEGHENY CNTY PA SAN AUTH .. 2 ... .. 1.DFE ..|... .. 282,213 |. 100.5980 |... ....256,687 o (8,362) [oeeeeeieieeeeee e [eeee 42000 | 2.561 (D ....... . 10,000 |....08/17/2016 ...|....12/01/2033 ...
051595-CE-4 ... AURORA CO WTR REVENUE B L .. 1.B FE ..|... ...75.6230 |... ... 800,000 e e 2,348 | 2.348 [FA ...... . 18,784 |....08/20/2021 ...|....08/01/2036 ...
052398-HV-9 ..... AUSTIN TX ARPT SYS REVENUE .. 2 ... .. 1.EFE ..|... . 105.5770 |... ....545,724 e (4,878) | e 050250 . 3.890 [MN ...... . 26,250 |....04/27/2022 ...|....11/15/2047 ...
059231-G6-1 ..... BALTIMORE MD REVENUE 2. .. 1.EFE ..|... . 103.6860 |... ....259,729 oo (4,653) | e 22225000 . 2.981 [ ....... . 12,500 |....03/07/2017 ...|....07/01/2030 ...
13032U-VH-8 ..... CALIFORNIA ST HLTH FACS FING A ... 2 ... .. 1.DFE ..|... ...90.2820 |... ....512,141 e (2,595) |oeeiiieeeeeis e |l 2,704 2125 (D ....... . 13,520 |....10/20/2021 ...|....06/01/2030 ...
177475-BQ-2 ..... CITRUS CNTY FL WTR & WSTWTR RE ... 2. .. 1.DFE ..|... . 100.4720 |... ....257,287 < (4,037) [eunniiiiiiiiiiis e 00002242000 . 2.291 ...07/13/2016 ...|....10/01/2032 ...
19648G-MY-5 ..... COLORADO ST HSG & FIN AUTH SF ... 2 ... .. 1.AFE ..|... . 101.4730 |... et TT8,B77 e oo (273) e e 1222226000 |...... 5.186 ....12/03/2024 ...|....05/01/2049 ...
20281P-IN-3 . CMWLTH FING AUTH PA .. 2 .1.DFE .. . 100.4630 |. .251,380 |.. .3.651 ....04/10/2015 .. 06/01/2032
20281P-JP-8 ..... [CMWLTH FING AUTH PA 2 .1.DFE .. . 100.5490 |. .251,339 |.. .3.691 ....04/10/2015 .. 06/01/2033
20281P-KL-5 ..... [CMWLTH FING AUTH PA .. 1 .1.DFE .. ...92.8810 |. .464, .483,430 |.. ......4.569 ...09/07/2022 .. 06/01/2033 ...
20775H-46-5 ..... CONNECTICUT ST HSG FIN AUTH HS ... 2 ... .. 1.AFE ..|... . 102.0400 |... 1,020,400 .1,000,000 |.. 1,028,940 |.eveneeeeeeiiies foeeeeeeee i (490) | e 22226000 ... 5.29 ....10/24/2024 ...|....05/15/2055 ...
235036-4U-1 ... DALLAS-FORT WORTH TX INTERNATI ... 2. .. 1.EFE ..|... ...81.9180 |... . 500,000 |.. 822,668 | 4,952 | e 30194 4.99%4 ....00/12/2022 ...|....11/01/2038 ...
23503C-AN-7 ... DALLAS-FORT WORTH TX INTERNATI ... N L .. 1.EFE ..|... .. 86.8680 |... . 500,000 |.. 10500,000 |-eeeeeeeeeenies feeeeeeeis e e [l 40507 | 4.507 ....04/06/2022 ...|....11/01/2051 ...
235420-AY-1 ... DALLAS TX WTRWKS & SWR SYS REV ... 2. .. 1.CFE ..|... . 102.0500 |... 262,563 |oeeeiiiiiiiins oo (6,981) e s 122225.000 . 2.061 ....07/12/2016 ...|....10/01/2035 ...
23542J-RD-9 ...... DALLAS TX WTRWKS & SWR SYS REV ... 2 ... .. 1.CFE ..|... ...71.0090 |... 0 500,000 |-eeeeeeeeeenies feeeeeees e e [enn2.822 2.822 ....06/10/2020 ...|....10/01/2042 ...
24916P-LE-5 ..... DENVER CITY & CNTY CO BRD OF W ... 2. .. 1.AFE ..|... . 107.3440 |... 1,581,624 [ e (7,946) [ s 40222252000 .l 4.239 ....00/27/2022 ...|....12/15/2046 ...
249182-GF-7 ..... DENVER CITY & CNTY CO ARPT REV ... 2 ... .. 1.DFE ..|... . 100.0340 |... ,750,59% |.... e 1,750,000 [.eeneeeiiiiiieeee eeeeeeieeeeeenee e e 222242000 ... 3.010 ...12/01/2015 ...|....11/15/2031 ...
25477G-TX-3 ..... DIST OF COLUMBIA INCOME TAX SE ... 2. .. 1.AFE ..|... ...73.9130 |... .. 1,478,260 |.... ....2,000,000 R AR M. ) (VI R 2.010 ....07/10/2020 ...|....12/01/2035 ...
254845-GQ-7 ... DIST OF COLUMBIA WTR & SWR AUT 1 .1.CFE .. ...97.3810 |. ..973,807 |. 1,071,867 |.. (4,054) |. .4.760 ...09/12/2022 .. 10/01/2044
340740M-6C-0 ..... FLORIDA ST HSG FIN CORP REVENU 2 1AFE .. . 102.6190 |. ..769,643 |. 767,188 |.. (1,847) | .5.647 ....06/28/2024 .. 01/01/2055
349515-XL-5 . FORT WORTH TX WTR & SWR REVENU 2 .1.BFE .. . 103.7460 |. ..736,597 |. 744,192 .. ..(15,466) |. .2.651 ....05/23/2017 .. 02/15/2032
392274-26-0 . GTR ORLANDO FL AVIATION AUTH A -2 .1.CFE .. . 101.9550 |. 509,775 .556,951 |.. L(11,177) ). . 2.445 ...10/09/2019 .. 10/01/2049 ...
45129Y-6U-5 . IDAHO ST HSG & FIN ASSN SF MTG .2 .1.BFE .. . 104.0440 |. ..780,330 792,482 |.. (1,003) | ... 5.225 ....10/23/2024 .. 01/01/2065 ...
45203H-2A-9 ..... ILLINOIS ST FIN AUTH REVENUE I .. 1.B FE ..|... . 107.4230 |... 268,558 |.... ....267,675 o (4,186) [ e 00222250000 .l 3.070 ...05/13/2015 ...|....12/01/2028 ...
452030-E5-6 ..... ILLINOIS ST HSG DEV AUTH REVEN ... 2 ... .. 1.AFE ..|... . 102.3900 |... 767,925 |.... ....793,265 o (1,885) oo e e 62250 ol 4.813 ....10/03/2024 ...|....10/01/2054 ...
45203M-MA-6 ..... ILLINOIS ST HSG DEV AUTH REVEN ... 2. .. 1.AFE ..|... ...98.6650 |... 719,853 | el 7T i e 005,628 |l 5.633 ....06/31/2024 ...|....04/01/2053 ...
454898-QY-6 ..... INDIANA ST MUNI PUR AGY N L .. 1.EFE ..|... ...98.1730 |... . .. 286,907 e (1,968) | e [0.5.594 |l 4.167 ...04/01/2015 ...|....01/01/2042 ...
4624TE-AZ-8 ..... IOWA ST FIN AUTH SF MTGE REVEN 2. .. 1.AFE ..|... . 102.3900 |... ,023,900 |.... .1,000,000 |.. ,022,343 (2,847 [ | 0000062250 Ll 5.660 ....06/08/2024 ...|....07/01/2054 ...
48542R-ST-2 KANSAS ST DEV FIN AUTH REVENLE ... N L .. 1.EFE ..|... ...76.9450 |... 384,725 |.... . 500,000 |.. 500,000 |eeevniieeeeeniies fereeeeeeeiis e e 022,340 | 2.340 ...08/18/2021 ...|....05/01/2035 ...
537460-BP-4 . LITTLE ROCK AR WTR RECLAMATION 2 .1.DFE .. ...83.9000 |. ..419,500 |. . 500,000 500,000 |.. .1.616 ....08/04/2021 .. 10/01/2030 ...
56042R-K7-6 ..... MAINE HLTH & HGR EDUCTNL FACS . 1 .1.DFE .. ...77.7150 |. ..388,575 |. . 500,000 .506,844 |.. .2.547 ...05/26/2021 .. 07/01/2036
57587G-T6-2 ..... MASSACHUSETTS ST HSG FIN AGY H 2 .1.BFE .. . 103.3870 |. .. 775,403 |. . 750,000 777,283 |.. .5.387 ... 11/22/2024 .. 12/01/2054
576004-GZ-2 ..... MASSACHUSETTS ST SPL OBLG REVE 1 1AFE . ...99.6440 |. ..498,220 |. . 500,000 .499,842 |.. .3.730 ....08/29/2022 .. 07/15/2025
576051-WJ-1 ..... MASSACHUSETTS ST WTR RESOURCES 2 .1.BFE .. ...78.9070 |. .. 394,535 |. . 500,000 500,000 |.. . ......3.104 ....10/10/2019 .. 08/01/2039 ...
592481-LJ-2 ..... MET SAINT LOUIS MO SWR DIST WS ... N L .. 1.BFE ..|... ...99.2820 |... 496,410 |.... . 500,000 |.. ... 500,761 e (2,262) |eeeeeeeeeeis e 2191 1.730 ...02/20/2020 ...|....05/01/2025 ...
59250N-3J-0 ...... MET TRANSPRTN AUTH NY DEDICATE ... 2. .. 1.CFE ..|... . 102.1830 |... 255,458 |.... ....263,238 2. (6,863) [cuvviiiiiiiiiiiis e 22222250000 .l 2.100 ....07/13/2016 ...|....11/15/2035 ...
5925N-7Z-0 ... MET TRANSPRTN AUTH NY DEDICATE ... L2 .. .. 1.CFE ..|... s . 104.2680 |... ...529,721 o (9,800) [-eeeeevniieeeeenn Jeeeeeeeeeeeeeeees [oeen2.5.000 | 2.830 ....05/11/2017 ...|....11/15/2031 ...
59250N-8A-4 ..... MET TRANSPRTN AUTH NY DEDICATE ......oovvvvvnvivvinnnnsfons von | nnnnns 2 iiiiinnnn | T.0FE |t 594,415 |. 103.9740 528,729 |.oeviiiiiiiinins forniiiins (9,460) |.ovvvvvvevvnnnnnne foeeeeieeiiieiene |......5.000 . 2.900 ...05/11/2017 ... |....11/15/2032 ...
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592647-CY-5 ..... MET WASHINGTON DC ARPTS AUTH A ...evvivvivnnnnnivvinnnns oo vee | s T LADFE e 564,100 |. 101.8040 |.................509,020 |....ovvrrrrnnnn 500,000 |.eeevvrnnniinnns 515,794 |ooooeiiiiiiiiiis [ (8,652) [cevveeeiiiieieens Joeiiiiieeiiinn [20000.5.000 ... 3.130 ....12/18/2018 ...|....10/01/2031 ...
592647-KN-0 ..... MET WASHINGTON DC ARPTS AUTH A ... .. 1.DFE ..|... .. 515,540 |...91.3040 |... . 500,000 |.. ....511,585 e (1,491) | e 22240000 ... 3.610 ....04/04/2022 ...|....10/01/2051 ...
59333P-4B-1 ..... MIAMI-DADE CNTY FL AVIATION RE .. .. 1.EFE ..|... .. 605,535 |. 101.5070 |... . 500,000 |.. ....553,523 2. (10,460) [o.vvvvviiiiiiiiins e 02222250000 ..l 2.590 ....09/30/2019 ...|....10/01/2044 ...
59334D-MT-8 ..... MIAMI-DADE CNTY FL WTR & SWR R ... .. 1.DFE ..|... .. 747,405 |...91.9420 |... . 750,000 |.. e TAT,562 e [ 0B e e 11222240000 . 4.020 ....04/27/2022 ...|....10/01/2051 ...
59335K-Cli-5 ... MIAMI-DADE CNTY FL SEAPORT REV ... .. 1.F FE ..|... ..500,000 |...78.6270 |... . 500,000 |.. +0800,000 |eeeiiiiiiiiins [ e e 002,462 . 2.462 ....08/19/2021 ...|....10/01/2034 ...
594615-KA-3 ..... MICHIGAN ST BLDG AUTH REVENUE .... .. 1.CFE ..|... 1,061,030 |...91.3000 |... 913,000 |.... .1,000,000 |.. ,045,351 | e (5,881) o e [eee2242000 ... 3.250 ...08/31/2022 ...|....10/15/2056 ...
604160-FW-9 ..... MINNESOTA ST HSG FIN AGY HOMEO ... .. 1.AFE ..|... .. 158,325 |...84.9150 |... 134,441 |.... ..158,325 |.. LLSICTR 7 RO RPN R R R~ (1[0 ) R 2.700 ....04/10/2013 ...|....09/01/2041 ...
604160-GB-4 ..... MINNESOTA ST HSG FIN AGY HOMEO ... .. 1.AFE ..|... ...87.0040 |... ..305,006 |.... ..350,566 |.. 1 0e850,566 |-eennieeeeeiins feeeeee e e [ 2,875 2.875 ...10/15/2014 ...|....11/01/2044 ...
613349-2F-5 . MONTGOMERY CNTY MD HSG OPPORTU .1.CFE .. . 100.0000 |. ... 35,000 |. 35,000 ..35,000 |.. .2.357 ....06/31/2013 .. 01/01/2031
64579R-BQ-9 ..... [NEW JERSEY INSTITUTE OF TECHNO 1.FFE .. ...92.8810 |. ..464,405 |. . 500,000 .515,935 |.. .2.534 ....01/30/2020 .. 07/01/2032
646067-EH-7 ..... NEW JERSEY ST EDUCTNL FACS AUT 1FFE .. ...85.4850 |. ..427,425 | . 500,000 500,000 |.. oo 4293 ....03/03/2022 .. 07/01/2042 ...
646140-DK-6 ..... NEW JERSEY ST TURNPIKE AUTH TU ... .. 1.EFE ..|... .. 496,595 |...93.7970 |... . 500,000 |.. 896,806 |-eeeeieeeeiies feeeeeee T8 s e 11222240000 . 4.041 ...04/27/2022 ...|....01/01/2051 ...
6498K-LJ-3 ..... NEW YORK ST PWR AUTH REVENUE .. 1.CFE ..|... ..500,000 |...77.2070 |... . 500,000 |.. +0500,000 |eveiiiiiiiiins [ i e 02,818 | 2.818 ....04/30/2020 ...|....11/15/2039 ...
64990C-1B-3 ..... NEW YORK ST DORM AUTH REVENUES ... .. 1.DFE ..|... .. 605,410 |. 105.1370 |... . 500,000 |.. 580,973 e foee e (10,722) | e 12222250000 . 2.649 ....05/11/2017 ...|....10/01/2028 ...
709178-S7-9 ..... PENNSYLVANIA ST HGR EDUCTNL FA ... .. 1.DFE ..|... .. 853,433 |. 102.5140 |... . 750,000 |.. ....785,229 L (12,703) | e |22225.000 .l 3.120 ....03/20/2019 ...|....08/15/2042 ...
709178-88-7 ..... PENNSYLVANIA ST HGR EDUCTNL FA ... .. 1.DFE ..|... .. 568,005 |. 101.0500 |... . 500,000 |.. ....520,654 e (T,418) | e 2222252000 ... 3.341 ....11/29/2017 ...|....08/15/2047 ...
709224-KW-8 ..... PENNSYLVANIA ST TURNPIKE COMMI ... .. 1.DFE ..|... .. 284,495 |. 100.9350 |... ..250,000 |.. ....253,690 2 (3,902) [uviiiiiiiiiiiii e 00222250000 .l 3.350 ...01/05/2016 ...|....12/01/2040 ...
71781L-BU-2 ..... PHILADELPHIA PA AUTH FOR INDL .... B .. 1.EFE ..|... .. 425,540 |...94.1430 |... 470,715 |.... . 500,000 |.. ....483,633 12,829 s e 12222202000 .. 2.599 ....01/15/2020 ...|....04/15/2026 ...
735352-QE-9 ..... PORT SAINT LUCIE FL UTILITY RE ... 2. .. 1.CFE ..|... . 100.6300 |... 251,575 |.... ....255,876 e (B0 [ e [0 42000 2.550 ....08/11/2016 ...|....09/01/2030 ...
735352-QG-4 ..... [PORT SAINT LUCIE FL UTILITY RE 2 .1.CFE .. . 100.0550 |. ..250,138 |. .255,465 |.. (3,167) |. .2.650 ....08/11/2016 .. 09/01/2032
762196-SG-9 ..... RHODE ISLAND ST HLTH & EDUCTNL 2 .1.DFE .. . 104.0570 |. ..780,428 |. .810,391 |.. .. (12,737) |. .3.020 ....03/22/2019 .. 05/15/2042
765433-LK-1 ..... RICHMOND VA PUBLIC UTILITY REV 2 .1.CFE .. ...97.3270 |. ..486,635 |. .492,400 |.. .4.103 ....06/02/2022 .. 01/15/2050
76913C-BF-5 ..... RIVERSIDE CNTY CA PENSN OBLG mi .1.CFE .. ...88.5720 |. 442,860 500,000 |.. .3.818 ....04/23/2020 .. 02/15/2038 ...
771902-HI-8 ..... ROCHESTER MN HLTH CARE FACS RE .2 .1.CFE .. . 106.9680 |. ..534,840 . 500,000 .560,715 |.. ... 3.240 ...08/25/2022 .. 11/15/2057 ...
816699-BN-1 ..... SEMINOLE CNTY FL SPL OBLG 2. .. 1.B FE ..|... . 105.6980 |... 792,735 |.... . 750,000 |.. 735,834 | o328 e [ 122225.000 . 5.143 ....00/28/2022 ...|....10/01/2052 ...
837227-7X-9 ..... SOUTH CENTRAL CT REGL WTR AUTH B .. 1.DFE ..|... ...96.3690 |... 481,845 |.... . 500,000 |.. 10500,000 |-eeeeeeeeeenies foeeeeees e e [ 2116 | 2.116 ...02/06/2020 ...|....08/01/2026 ...
864784-HB-2 ..... SUFFOLK CNTY NY WTR AUTH B L .. 1.AFE ..|... ...76.1400 |... . 500,000 |.. 502,581 | e (249) | e 001,890 1.830 ....07/30/2020 ...|....06/01/2034 ...
882581-AA-3 ..... TEXAS NATURAL GAS SECURITIZATION N L .. 1.AFE ..|... . 100.1450 |... ..695,179 |.. ....695,179 UUUPRURTUPRR FUUPRRPRRRRP ISP T (12 IO 5.102 ....03/10/2023 ...|....04/01/2035 ...
882854-YK-2 ..... TEXAS ST WTR DEV BRD 2. .. 1.AFE ..|... . 101.9230 |... 509,615 |.... . 500,000 |.. ....515,167 B e e 0022250000 . 3.240 ....01/24/2019 ...|....10/15/2046 ...
89602N-7L-2 ..... TRIBOROUGH NY BRIDGE & TUNNELA ... 2 ... .. 1.DFE ..|... . 103.7920 |... 518,960 |.... . 500,000 |.. ...520,971 e (8,388) |oeeeeniieeeeeenes feeeeeeeeeiiieeeeee |-222225.000 ... 3.151 ...03/09/2017 ...|....11/15/2032 ...
913366-KT-6 ..... UNIV OF CALIFORNIA CA RGTS MED 2 .1.DFE .. ...96.7150 |. ..483,575 |. . 500,000 .485,227 |.. 310 | .4.188 ....04/28/2022 .. 05/15/2053 ...
914072-4K-6 ..... UNIV OF ARKANSAS AR UNIV REVEN 1 .1.CFE .. ... 77.2790 |. 772,790 | .1,000,000 .1,000,000 |.. ) .3.450 ....10/11/2019 .. 03/01/2042
914857-DZ-7 ..... UNIV OF SOUTH CAROLINA SC HGRE 2 .1.CFE .. . 104.7550 |. ..549,964 |. ..525,000 .565,779 |.. .. (12,679) |. .2.401 ....09/08/2017 .. 05/01/2031 ...
917567-GK-9 ..... UTAH ST TRANSIT AUTH SALES TAX 1 .1.CFE .. ...79.3240 |. ..396,620 |. . 500,000 500,000 |.. .2.489 ....10/20/2021 .. 12/15/2035 ...
92812V-D8-6 ..... VIRGINIA ST HSG DEV AUTH ..... 2 .1.BFE .. ...73.7580 |. ..553,185 |. . 750,000 750,000 |.. o) ..l 374 ....06/21/2020 .. 06/01/2080 ...
928172-5T-8 ..... VIRGINIA ST PUBLIC BLDG AUTH P 2 ... .. 1.BFE ..|... . . 100.7990 |... . 500,000 |.. ....541,549 e (6,875) |oeveeiieeeeeins e 122242000 ... 2.401 ...04/09/2020 ... |....08/01/2039 ...
928172-78-5 ..... VIRGINIA ST PUBLIC BLDG AUTH P ... B L .. 1.B FE ..|... .. 532,350 |...79.4280 |... . 500,000 |.. ....525,583 e (1,822) [ e [l 32273 | 2.818 ....04/28/2020 ...|....08/01/2040 ...
956510-BZ-3 ..... WEST VIRGINIA ST PARKWAYS AUTH ... 2 ... .. 1.DFE ..|... .. 444,440 |...95.7540 |... . 500,000 |.. 46,872 s [ 1,099 | e 22240000 . 4.730 ....09/28/2022 ...|....06/01/2051 ...
958697-1B-8 ..... WSTRN MN MUNI PWR AGY B L .. 1.DFE ..|... ..500,000 |...81.7450 |.................408,725 [................ 500,000 |.....eeunveeenn 500,000 [oeenvvvvvnnnnnnns oovvvnnniiiniinnn foveineeeiiiiinnes fovvviviininninnn [onn30156 | 3.156 ....10/17/2019 ...|....01/01/2039 ...
977123-Y7-7 ..... WISCONSIN ST TRANSPRTN REVENUE ... 1.A FE ..|... 1,000,000 |...79.1970 |... o 1,000,000 ...iiiiiiniiiieee forernnnnnneernnne fonneeeeeeeeniinnes foreeeeninneeeeene oo 1.789 ol 1.789 .. ....07/10/2020 ...|....07/01/2033 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 47,656,334 | XXX 46,225,545 XXX XXX 456,828 1,511,976 XXX XXX
31306X-2A-0 ..... FEDERAL HOME LN MTG CORP #J20769 ..........evueeeeeenne .. L LAFE et 96,022 [...97.2490 |....covvvnneeeen89,013 |oennnie 91,531 092,563 | e (965) | e [1e02222.500 . 1.497 [MON ..o Jvmniieeeeieeiens L) I 2,288 |....10/11/2012 ...|....10/01/2027 ...
3131XJ-FO-8 ..... UMBS - POOL ZL2892 ... .. 1.AFE ..|... L..91.4660 |.......ooeennnnn 38,488 |oennniiiiinnnn 42,079 [ 83,013 | e (88) | e 002030500 . 3.024 [MON ..... ....04/03/2012 ...|....04/01/2042 ...
3131XJ-G2-2 ..... UMBS - POOL ZL2917 ... |- TAFE L L..91.4680 |..oeevvniieeeennn 66,405 |ouneniiiennn 72,509 [ 74,209 e e (78) e e 12222230500 . 3.013 [MON ..... ....04/03/2012 ...|....04/01/2042 ...
3131XJ-N6-5 ... UMBS - POOL ZL3113 ....iiievveiniiiiiiiiniiiiiiiinnienees foan e LAFE 49,213 |...87.7960 |.....oooeeeennn. 42,249 [ 48,122 49,085 [ e (356) o e [2200203.000 .. 2.599 | MON ..... ...06/26/2012 ...|....05/01/2042 ...
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3131XJ-VC-3 ... UMBS - POOL ZL3311 4 s 1AFE .. ...86.9730 |....oooiiinnnnnnn 59,145 |l 68,004 [ 88,934 | e (949) [ o | 3.000 |...... 2.661 ....06/26/2012 ...|....07/01/2042 ...
3131XK-KC-2 ..... UMBS - POOL ZL3891 .... N .. 1.AFE ..|... 1..90.9730 |oeeeeenneeeee 119,829 | 131,719 189,91 | e (BT3) [ e e 3.500 |...... 2.214 ....09/18/2012 ...|....10/01/2042 ...
3131XQ-52-5 ..... UMBS - POOL Z7L8964 .... I L .. 1.AFE ..|... L..91.0020 |...covvnnenennnnn 93,234 | 102,453 107,624 s e BT e [ | 3.500 |...... 2.570 ....01/09/2015 ...|....01/01/2045 ...
3131XQ-VR-4 ..... UMBS - POOL ZL8724 .... N .. 1.AFE ..|... ...91.0040 |... 225,987 [ e (879) e e e 3.500 |...... 2.677 ....12/02/2014 ...|....11/01/2044 ...
313IXT-VP-2 ... UMBS - POOL ZMO622 .... I L .. 1.AFE ..|... ...93.4970 |... o 160,083 |oeeeeeiciiiis oo (1,102) Lo e s 4.000 |...... 2.546 ....01/19/2016 ...|....12/01/2045 ...
31329J-P2-7 ..... UMBS - POOL ZA1341 .... N .. 1.AFE ..|... ...87.7950 |... 288,548 oo e (1,208) | [ s 3.000 |...... 2.287 ....10/19/2012 ...|....09/01/2042 ...
31320J-P3-5 ...... UMBS - POOL ZA1342 ... I L .. 1.AFE ..|... ...87.7930 |... 281,760 | o (1L373) e e e 3.000 |...... 2.294 ....10/19/2012 ...|....10/01/2042 ...
31320J-P4-3 ...... UMBS - POOL ZA1343 ... N .. 1.AFE ..|... ...91.4680 |... 100165,052 oo feeeeee e (1,087) e e s 3.500 |...... 2.408 ....09/18/2012 ...|....10/01/2042 ...
31329K-X9-0 . UMBS - POOL ZA2504 . 4 1AFE .. ...89.5810 |. .537,804 |.. .3.000 |......3.519 ...08/29/2018 .. 04/01/2038
3132A4-65-2 ..... [UMBS - POOL 254481 . 4 1AFE .. ...91.4680 |. ..60,406 |.. .3.500 |......3.020 ....04/03/2012 .. 04/01/2042
313204-7A-0 ..... UMBS - POOL 754489 . 4 1AFE .. ...87.79%0 |. ..53,542 |.. .3.000 |......2.532 ....06/26/2012 .. 06/01/2042 ...
3132A4-78-8 ..... UMBS - POOL ZS4490 .... N .. 1.AFE ..|... L..87.7950 |.ieeveniiieeeenn 46,881 | 53,8398 [l BAB08 e e (1T e e e 3.000 |...... 2.562 ....06/26/2012 ...|....07/01/2042 ...
3132A4-84-9 ..... UMBS - POOL ZS3659 .... I L .. 1.AFE ..|... ...89.0030 |.....oouiiiiennnnn86,513 |ounnniiiiii 74655 [ TBLAT9 | e (309) [ e | 3.000 |...... 2.493 ....02/28/2013 ...|....12/01/2042 ...
313204-Pli-2 ... UMBS - POOL ZS4037 ... N .. 1.AFE ..|... ...91.8440 |... eeenreeeeeeennn 228,807 s e (1,284) | e e 3.500 |...... 2.770 ....10/21/2014 ...|....05/01/2044 ...
3132DN-5B-5 ..... UMBS - POOL SD1742 ... I L .. 1.AFE ..|... s ...97.48%0 |... ..832,487 | 809,649 [ [t 2847 e [ e 5.000 |...... 5.398 ....10/18/2022 ...|....10/01/2052 ...
3132DN-W-2 ... UMBS - POOL SD1528 ... N .. 1.AFE ..|... 1,608,506 |...94.7970 |... 1,691,773 e 1,613,521 [ e 1297 [ e et 4.500 |...... 5.169 ....09/26/2022 ...|....08/01/2052 ...
31320P-AE-8 ..... UMBS - POOL SD1805 ... I L .. 1.AFE ..|... 1,717,726 |...97.4920 |... .1,766,867 |.. 19,416 | o304 | [ e 5.000 |...... 5.406 ....11/08/2022 ...|....11/01/2052 ...
313200-YU-4 ... UMBS - POOL SD3423 ... .. 1.AFE ..|... ...97.3750 |... 927,745 |eveeeeeeeeenies oot 1,835 | e s 5.000 |...... 5.251 ...08/02/2023 ...|....07/01/2053 ...
313208-112-4 UMBS - POOL SD5165 ... I .. 1.AFE ..|... ...94.1120 |... 3,574,503 [ e 14,028 [ o e 4.500 |...... 5.250 ....03/20/2024 ...|....08/01/2052 ...
3133GE-X4-5 ..... [UMBS - POOL QN7899 . 4 1AFE .. ...88.3300 |. 1,096,695 |.. .2.000 |......1.386 ...09/30/2021 .. 09/01/2036
3136AC-V5-7 ..... FANNIE MAE 13 15 GP 4 1AFE .. ...96.4370 |. ..63,452 |.. .3.500 |......2.019 ....01/21/2015 .. 03/25/2042
3136AK-DG-5 ..... FANNIE MAE 14 36 QB 4 1AFE .. ...95.9590 |. 211,426 |.. .3.000 |......2.422 ...09/25/2014 .. 09/25/2033
3138EM-EQ-0 ..... UMBS - POOL AL4642 . |4 1AFE .. ...98.4450 |. ..13,302 |.. .3.000 |[......1.731 ....09/17/2015 .. 11/01/2027 ...
3138EN-2N-8 ..... [UMBS - POOL AL6180 . |4 1AFE .. ...93.7680 |. . ..170,562 183,088 |.. .4.000 |......2.505 ... 12/17/2014 .. 01/01/2045 ...
3138EN-2N-8 ... UMBS - POOL AL6180 .... I L .. 1.AFE ..|... ...93.7680 |... 461,029 |.... ..491,671 |.. D211 i oo (761) e e e 4.000 |...... 2.505 ....12/17/2014 ...|....01/01/2045 ...
3138EN-EB-1 ..... UMBS - POOL AL5529 .... N .. 1.AFE ..|... ...94.0200 |... 337,599 |.... ..359,073 |.. 384,824 o [ (2,985) | [ e 4.000 |...... 2.517 ...01/29/2016 ...|....06/01/2044 ...
3138EN-MF-3 ..... UMBS - POOL AL5757 .... I L .. 1.AFE ..|... . ...91.0020 |... 223,876 |.... ..246,013 |.. 00:255,200 |ovvveiiiiiiiins feeiiiinn i (828) | e e 3.500 |...... 2.792 ....10/23/2014 ...|....09/01/2044 ...
3138EP-IS-9 ..... UMBS - POOL AL6956 .... N .. 1.AFE ..|... .. 178,366 |...90.6520 |... 155,496 |.... 171,531 .. 178,155 e [ (927) e [ e 3.500 |...... 2.773 ....08/10/2015 ...|....06/01/2045 ...
3138ER-2D-1 ..... UMBS - POOL AL9771 .... I L .. 1.AFE ..|... .. 757,406 |...92.8810 |... ..717,389 |.. 057,406 e e (4,460) | [ e 4.000 |...... 2.923 ...01/26/2017 ...|....02/01/2047 ...
3138M9-PE-5 UMBS - POOL AP5820 ... N .. 1.AFE ..|... .. 104,897 |...87.3280 |... ...99,635 |.. 04,270 e e (1,312) e e s 3.000 |...... 2.137 ....11/07/2012 ...|....11/01/2042 ...
3138W1-GD-3 ..... [UMBS - POOL AR3795 . 4 1AFE .. ...89.2100 |. ..222,514 .227,060 |.. .3.000 |......2.610 ....02/21/2013 .. 02/01/2043 ...
3138W4-M2-4 ..... [UMBS - POOL AR6676 . 4 1AFE .. ...89.2800 |. ..626,385 .643,582 |.. .3.000 |......2.429 ...02/28/2013 .. 02/01/2043
3138IB-XQ-3 ..... UMBS - POOL AS2486 . 4 1AFE .. ...93.7690 |. 71,404 .. .4.000 |......2.582 ....11/13/2014 .. 05/01/2044
3138WE-KE-8 ..... UMBS - POOL AS4792 . 4 1AFE .. ...90.6500 |. .150,431 |.. .3.500 |......3.340 ....01/14/2019 .. 04/01/2045
3138X0-YU-6 ..... UMBS - POOL AU1622 . 4 1AFE .. ...91.1090 |. .615,095 |.. .3.500 |......3.635 ...09/26/2018 .. 07/01/2043 ...
3138YW-H4-2 ... UMBS - POOL AZ4750 .... N .. 1.AFE ..|... .. 193,304 |...90.8950 |... 193,304 oo et (B70) | [ e 3.500 |...... 2.586 ....10/06/2015 ...|....10/01/2045 ...
3140GS-PD-8 ..... UMBS - POOL BH4019 ... I L .. 1.AFE ..|... .. 224,443 1...92.9430 |... 228883 s e (1,036) | e e 4.000 |...... 2.618 ....11/27/2017 ...|....09/01/2047 ...
314046-GJ-0 ..... UMBS - POOL BM2000 ... N .. 1.AFE ..|... ...89.8680 |... 593,513 | e (1,527) e e e 3.500 |...... 2.472 ....07/16/2019 ...|....05/01/2047 ...
3140K3-J2-9 ... UMBS - POOL B07480 .... I L .. 1.AFE ..|... ...86.5030 |... 1,332,921 [ e (3769) [ e e 3.000 |...... 2.251 ....02/10/2020 ...|....12/01/2049 ...
3140KN-KN-7 ..... UMBS - POOL BQ3000 .... N .. 1.AFE ..|... ...78.4660 |... n1,336,889 [ e (5,B13) [ e e 2.000 |...... 1.495 ....10/08/2020 ...|....10/01/2050 ...
31400F-S2-6 ..... UMBS - POOL CA7736 .... I L .. 1.AFE ..|... ...82.5670 |... 4,956,564 [ e (19,119) L e e 2.500 |...... 1.564 . ....12/09/2020 ...|....11/01/2050 ...
31400R-UP-6 ... UMBS - POOL CB5989 .... .. 1.LAFE ..|... ...98.6250 |.....couunnnns 3,546,140 |.... 3,583,771 [ e 908 [ e e 5.500 |...... 5.494 .. 197,756 |....06/29/2023 ...|....03/01/2053 ...
31400R-XA-6 ..... UMBS - POOL CB6072 .... .. 1.AFE ..|... ...99.8420 |..........n.n. 1,688,552 |.... 1,681,446 [ e 1138 e e e 5.500 |...... 5.530 . 93,017 |....09/05/2023 ... |....04/01/2053 ...
3140X7-2G-3 ..... UMBS - POOL FM4374 . 1AFE . ...78.4670 |. ..2,308,753 |. .3,029,279 |.. .2.000 |......1.580 . 58,846 |....09/23/2020 .. 09/01/2050 ...
3140XE-CK-8 ..... UMBS - POOL FM9973 ... L 1AFE ... ...85.7550 |.......oennnns 1,303,135 |.... .1,519,609 |. L1 512,782 e [ 888 i i e 3.000 |...... 3.039 . 45,588 |....03/14/2022 ...|....08/01/2051 ...
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3140XG-NB-1 ..... UMBS - POOL FS1285 .. 1.AFE .. L..89.7180 |.oeeviiiins 616,570 [.ooevviennnnnnn 687,232 [cooeiiiiinnnnnnn 693,668 |........coovevveee fevvnnnennnn (949) i o e 3.500 |...... 3.302 [MON ..... ....03/22/2022 ...|....02/01/2052 ...
3140XH-JE-8 ..... UMBS - POOL FS2060 .... .. 1.AFE ..|... 92,2770 |oeeeeennnnnns 2,273,449 |.... . 2,463,720 |.. e 2,831,040 [ e 3247 e e e 4.000 |...... 4.154 [ MON ..... ....08/29/2022 ...|....06/01/2052 ...
3140XJ-VG-5 ..... UMBS - POOL FS3314 .... .. 1.AFE ..|... ...92.7000 |... .1,563,142 |.. 1,540,334 [ e 268 [ e e 4.000 |...... 4.257 [MON ..... ....01/18/2023 ...|....11/01/2042 ...
3140XQ-YK-7 ..... UMBS - POOL FS8813 ... .. 1.AFE ..|... ...94.4430 |... .1,972,741 |.. e 1974591 [ e (1) [ o e 4.500 |...... 4.442 |NON ... ...09/13/2024 ...|....06/01/2053 ...
31417U-WF-8 ..... UMBS - POOL AC7845 ... .. 1.AFE ..|... 1..99.7250 |.ooiiiiiiiiiinn 897 o899 L899 | e (B) e e | 4.500 |...... 3.066 | MON ..... ....12/10/2009 ...|....01/01/2025 ...
31418C-YN-8 ..... UMBS - POOL MA3416 .... .. 1.AFE ..|... ...95.6310 |... . . 226,577 [eeeeeeeeeniiieeeee oeeemnneeeee (803) [ o e 4.500 |...... 2.811 |MON ..... ....08/27/2018 ...|....07/01/2048 ...
31418D-XG-2 ..... UMBS - POOL MA4278 .... .. 1.AFE ..|... .. 86.1110 |... 1,611,536 |.. 1,642,882 [ e (7,088) [ e e 1.500 |...... 1.016 | MON ..... ...2,014 |... ....02/02/2021 ...}|....03/01/2036 ...
3142GR-PR-5 ... UMBS - POOL RJ1331 ... .. 1.AFE ..|... ...99.3750 |... 1,419,852 |.. e 1,426,508 | e (13 [ e e 5.500 |...... 5.375 [MON ooee oeeemnneeeeens 6,508 |... ....10/30/2024 ...|....04/01/2054 ...
3142GS-VE-5 ... UMBS - POOL RJ2412 ... e | TAFE L ...99.0950 [.......eennnns 7,236,018 |.... . 7,302,065 |.. 1349377 e i (B3) | i e 5.500 |...... 5.341 [ MON ..... ... 33,468 |... ...12/04/2024 ...|....09/01/2054 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 52,522,943 [ XXX 47,917,327 52,087,001 52,473,136 (47,866) XXX XXX XXX 173,140 1,519,980 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 100,179,277 | XXX 90,426,921 97,336,071 98,698,681 (272,184) XXX XXX XXX 629,968 3,031,956 XXX XXX
00774M-AX-3 ..... AERCAP |RELAND CAP/GLOBA L 2AFE L 747,180 |...86.9660 |.................0652,241 |...cooeiiiiiiinn 750,000 |ooeeevvnnninnnns TAT,934 ovveeiiiiiinins o285 | e 022232300 .l 3.344 ....10/21/2021 ...|....01/30/2032 ...
015271-AV-1 ..... ALEXANDRIA REAL ESTATE E .. |- 2.AFE L. ...77.0790 |... ... 750,000 |.. 640,524 oo [ 11,264 s e | 1875 4.007 ....04/13/2022 ...|....02/01/2033 ...
015271-AW-9 ..... ALEXANDRIA REAL ESTATE E L2.AFE .. ...79.4710 |. .1,000,000 977,542 |.. .2.333 ... 11/02/2021 .. 05/18/2032
015271-BA-6 ..... ALEXANDRIA REAL ESTATE E L2.AFE .. ...93.9710 |. .1,000,000 946,414 |.. .5.437 ....08/26/2024 .. 04/15/2035
025816-CA-5 ..... AMERICAN EXPRESS CO ... 1FFE .. ...99.7140 |. . 750,000 749,772 .. ... 4237 ....11/01/2018 .. 11/06/2025 ...
025816-DC-0 ..... AMERICAN EXPRESS CO ... |- 1LFFE L . . 100.2850 |... .1,000,000 |.. 100:999,690 |eveiiiiieiiins foeeeei i 264 | e 1022242900 . 4.929 ...02/13/2023 ...|....02/13/2026 ...
031162-DM-9 ..... AMGEN INC |- 2.AFE L .. 999,340 |. 100.1050 |... .1,000,000 |.. 999,042 | el 836 | e 000050200 L 5.285 ....02/15/2023 ...|....03/02/2025 ...
05724B-AA-7 ..... BAKER HUGHES LLC/CO-OBL ... .. 1.G FE ..|... ..500,000 |...97.9100 |... ... 500,000 |.. 10 500,000 |-eeneeeeeeenies feeeeeeeis e e el 40486 . 4.486 ....04/28/2020 ...|....05/01/2030 ...
06051G-HV-4 ..... BANK OF AMERICA CORP .... | 1.GFE L. ..500,000 |...92.090 |... ... 500,000 |.. +0500,000 |eeeiiiiiiiiins [ i e 30194 3.194 ....07/18/2019 ...|....07/23/2030 ...
06051G-J0-3 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...96.3680 |... .1,000,000 |.. 10960,015 |eeeeiieieeiies feeee et 81,897 e e el 10658 | 5.157 ....02/06/2023 ...|....03/11/2027 ...
06051G-LH-0 ..... BANK OF AMERICA CORP .... | LEFE L ...99.3490 |... .1,000,000 |.. 992,576 | o596 | e 005,288 | 5.400 ....03/19/2024 ...|....04/25/2034 ...
115637-AU-4 ..... BROWN-FORMAN CORP |- 1.GFE L. ...97.3780 |... 730,334 |.... ... 750,000 |.. e 088,128 s e 18T e e [ 4750 4.787 ...08/21/2023 ...|....04/15/2033 ...
14040H-CJ-2 ..... CAPITAL ONE FINANCIAL CO .. .. 2.AFE ..|... ...82.7060 |... 413,529 |.... . 500,000 |.. ... 500,000 e e | 2,618 2.618 ....10/28/2021 ...|....11/02/2032 ...
172967-ME-8 ... CITIGROUP INC .. 1.G FE . ...95.3720 |. ..476,861 |. . 500,000 516,273 |.. (3,553) | .3.150 ...07/31/2019 .. 03/20/2030
172967-NL-1 ... CITIGROUP INC .. 1.6 FE .. ...99.5830 |. ..248,958 |. ..250,000 .248,776 |.. ..5,649 |. .5.674 ....11/10/2022 .. 03/17/2026 ...
191098-AK-8 ..... COCA COLA BOTTL CO CONSL L2.AFE .. ...99.2060 |. ..496,032 |. . 500,000 .499,987 |.. .14 .3.803 ....11/20/2015 .. 11/25/2025 ...
22160K-AP-0 ..... COSTCO WHOLESALE CORP ... 1.EFE .. ...85.5850 |. ..1,283,780 |. .1,500,000 . 1,498,556 |.. .1.619 ....04/16/2020 .. 04/20/2030 ...
24422E-\D-7 ... JOHN DEERE CAPITAL CORP .. 1.EFE .. ...95.3980 |. ..476,990 |. . 500,000 .499,8% |.. ......2.360 ...08/02/2022 .. 03/08/2027 ...
25179M-AV-5 ..... DEVON ENERGY CORPORATION .. |- 2.BFE ... . 100.6530 |... . 500,000 |.. 899,972 s e 27 e e 100005850 Ll 5.856 ...12/10/2015 ...|....12/15/2025 ...
26441C-BU-8 ..... DUKE ENERGY CORP .. 2.BFE ..|... ...87.2700 |... ... 170,000 |.. 146,537 e o325 s e 12222250000 . 6.033 ....09/30/2022 ...|....08/15/2052 ...
29379V-CC-5 ... ENTERPRISE PRODUCTS OPER .. | 1.GFE L. . 100.4110 |... .1,000,000 |.. 999,616 |vveeiiiiiiins oo 356 | e 00005.080 Ll 5.089 ....01/03/2023 ...|....01/10/2026 ...
316773-DF-4 ..... FIFTH THIRD BANCORP |- 2.AFE L. ...92.9810 |... . 750,000 |.. e 873,887 e feeeeeen 8,050 | e [ 4337 | 6.076 ....06/15/2023 ...]|....04/25/2033 ...
36264F-AN-3 ..... GSK CONSUMER HEALTHCARE |- 2.AFE L . ...90.5350 |... . 750,000 |.. TR T s e 10T e e 0030625 3.643 ....03/21/2022 ...|....03/24/2032 ...
37310P-AE-1 ..... GEORGETOWN UNIVERSITY ... .. 1.G FE ..|... ..500,000 |...87.3920 |... ... 500,000 |.. 500,000 |oeeermumreeeemnnn fermeeeeeemrniees foeeeemies e [ 2,247 [ 2.247 ...02/19/2020 ... |....04/01/2030 ...
404280-BX-6 ..... HSBC HOLDINGS PLC .. .1.GFE .. ,500,000 |...99.5420 |. .1,500,000 .1,500,000 |.. .4.292 ....09/05/2018 .. 09/12/2026 ...
437076-BN-1 ..... HOME DEPOT INC 1.FFE .. ...96.2060 |. . N . 500,000 .498,977 |.. .2.248 ....09/06/2016 .. 09/15/2026
437076-CA-8 ..... HOME DEPOT INC ... 1FFE .. ...95.6990 |. .. 478,497 |. . 500,000 497,268 |.. .2.748 ....03/14/2022 .. 04/15/2027
438127-AA-0 ..... HONDA MOTOR CO LTD . . 1.GFE .. ...99.5250 |. .. 1,492,881 |. ,500,000 .1,500,000 |.. .2.21 ....08/08/2022 .. 03/10/2025
438127-AB-8 ..... HONDA MOTOR CO LTD . . 1.GFE .. ...95.4840 |. .1,250,000 |.. ......2.534 ....03/03/2022 .. 03/10/2027 ...
46625H-RS-1 ... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...98.0970 |... . . 990,774 veeeeeeeeiees o 8,074 | e 12222232200 . 3.528 ...03/01/2017 ...|....06/15/2026 ...
46647P-CR-5 ... JPMORGAN CHASE & CO ... .. 1.EFE ..|... ...83.9710 |... . 500,000 |.. 20 500,000 |eeeiiiiiiiiins [ i e | 2545 2.545 ....11/01/2021 ...|....11/08/2032 ...
46647P-DC-7 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... . ...95.9000 |... . 500,000 |.. 10 500,000 |-eeeueeeeeenins feeeeeeeis e e [0 4586 . 4.586 ....04/19/2022 ...|....04/26/2033 ...
491674-BM-8 ..... KENTUCKY UTILITIES CO LAFFE 497,545 )...67.3760 |.................336,879 [......cuunnnns 500,000 |..ievvvnnniinnns 497,781 [ v 85 o foienn 10022230300 .l 3.326 ...05/19/2020 ... |....06/01/2050 ...
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49327M-3H-5 ..... [KEY BANK NA L...oovvmiiiiiiiiiiiiiiiiiiiiiiiiiaas L2AFE L 627,210 |...95.6870 o ...05/16/2023 ... |....01/26/2033 ...
494553-AE-0 ..... 1 |- 2B FE ... ...98.6200 |... FA ...... ....09/19/2024 ... |....02/01/2034 ...
53522K-AB-9 ..... A1 | LR FE L) . 100.2090 |... D....... ....11/28/2022 ... |....12/05/2025 ...
539830-BR-9 ..... LOCKHEED MARTIN CORP . 1 | LFFE L) ...92.7290 |... Do ...04/21/2022 ... |....06/15/2032 ...
576360-BC-7 ..... N | 1LEFE L) ...95.6380 |... . o ....09/03/2024 ... |....01/15/2035 ...
58013M-FB-5 ..... 1 | 2.AFE L) ...97.6400 |... 754,868 us ...... . ...06/15/2017 ... |....03/01/2027 ...
58507L-BC-2 ..... MEDTRONIC GLOBAL HLDINGS .. 1. .. 1.6 FE ..|... ...95.3480 |... ....2,486,738 M ...... .. 112,500 |....03/23/2023 ... |....03/30/2033 ...
502179-KD-6 ..... MET LIFE GLOB FUNDING | ... .. 1.DFE ..|... . 100.2420 |... ,000,000 .50,000 |....01/03/2023 ... |....01/06/2026 ...
59217G-FP-9 ..... |MET LIFE GLOB FUNDING | . .. 1.DFE .. ...98.7930 |. .998,806 |.. . 51,500 |....03/21/2023 .. 03/28/2033
61747Y-EU-5 ..... 1 1EFE . ...96.7480 |. 975,297 |.. . 48,890 |....03/28/2023 .. 07/20/2033
61747Y-FA-8 ..... 1 1EFE .. . 100.1780 |. . 750,000 |.. ...01/17/2023 .. 02/01/2029 ...
61747Y-FT-7 ..... 1 .. 1.EFE ..|... ...98.9170 |... 1, ....997,553 ....07/23/2024 ...|....07/19/2035 ...
649322-AG-9 ..... NY & PRESBYTERIAN HOSPIT .. A1 .. 1.CFE ..|... ...82.5300 |... ... 500,000 ....08/12/2020 ... |....08/01/2030 ...
678858-BT-7 ..... 1 |G FE L) ...96.6540 |... ....749,423 ...08/14/2018 ...|....08/15/2028 ...
682680-CE-1 ..... A1 |- 2B FE ... ...95.4330 |... ....996,889 ....09/10/2024 ... |....11/01/2034 ...
68902V-AH-0 ... 1 .. 2BFE ..|... ...99.2610 |... ... 500,000 ....02/19/2020 ... |[....04/05/2025 ...
693304-AT-4 ..... A1 | 1LEFE L) ...98.9590 |... ....T47,419 ....08/08/2018 ...[....10/15/2025 ...
69352P-AL-7 ..... PPL CAPITAL FUNDING INC ... 1 | 2.AFE L) ...97.6130 |... ...978,747 ...01/20/2023 ... |....05/15/2026 ...
T4340X-CN-9 ..... A1 .. 1.6 FE ..|... ...97.1580 |... 760,505 ....08/05/2024 ... |....01/31/2035 ...
744560-CN-4 ..... [PUBLIC SERVICE ELECTRIC 1 1FFE . . 100.6090 |. 1,997,671 |.. ....08/03/2023 .. 08/01/2033 ...
857477-BD-4 ..... 2 .1.DFE .. ...97.1830 |. .2,096,836 |.. ....07/10/2019 .. 12/03/2029 ...
857477-B0-5 ..... 2 1FFE . ...94.4250 |. 750,000 |.. ... 1171572021 .. 11/18/2027
863667-BF-7 ..... -1 .2.AFE .. ...95.2400 |. .994,829 |.. ....00/04/2024 .. 09/11/2034 ...
87612E-B0-8 ..... |1 1FFE . ...95.7910 |. .748,540 |.. ...01/17/2023 .. 01/15/20833 ...
87612E-BS-4 ..... A1 | LR FE L) ...94.9550 |... ...745,803 ....09/03/2024 ... |....09/15/2034 ...
80788M-AH-5 ... TRUIST FINANCIAL CORP ... 1 | 2.AFE L) ...99.6520 |... ....12/07/2022 ... |....07/28/2026 ...
911312-BR-6 ..... UNITED PARCEL SERVICE ... A1 | LR FE L) ...95.0000 |... ....03/13/2019 ... |[....03/15/2029 ...
91150H-HN-3 ... 2 e | G FE L ...96.7300 |... . ....07/19/2016 ... |[....07/22/2026 ...
92343V-GN-8 ..... VERIZON COMMUNICATIONS .. A1 e | 2AFE L . ...83.0700 |... ....755,000 ....09/20/2021 ... [....03/15/2032 ...
92939U-AK-2 ..... WEC ENERGY GROUP INC .... 1 | 2.AFE L) .. 998,840 . 100.0460 |... ....999,583 ...01/09/2023 ... |....01/09/2026 ...
969457-CH-1 ... WILLIAMS COMPANIES INC .. . |.2BFE .. .. 749,303 |. 100.7060 |... ...749,715 ...02/27/2023 ... |....03/02/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscella iliated) - Issuer
Obligations 58,401,815 [ XXX 56,279,471 58,518,972 XXX XXX
00971A-AA-O ..... AJAX MORTGAGE LOAN TRUST 21-A A1 ... .. 86.7710 |... ....220,580 ...01/22/2021 ... |....09/25/2065 ...
03463W-AD-5 ..... ANGEL OAK MORTGAGE TRUST 19-2 M1 ...99.6490 |. ....05/10/2022 .. 03/25/2049 ...
03464K-AA-6 ... ANGEL OAK MORTGAGE TRUST 19-5 A1 ...98.0520 |. ..58,508 |.. ....10/17/2019 .. 10/25/2049 ...
03466H-AA-1 ... ANGEL OAK MORTGAGE TRUST 24-3 A1 ...97.1590 |. .653,499 |.. ...04/15/2024 .. 11/26/2068
042858-AA-8 ... ARROYO MORTGAGE TRUST 19-2 A1 . ...03.5660 |. .212,106 |.. U I ....05/16/2019 .. 04/25/2049
07336L-AB-9 ..... OCEANVIEW MORTGAGE TRUST 21-2 A2 ...79.2660 |. 570,441 |.. 1,507) | ...07/26/2021 .. 06/25/2051 ...
12659Y-AA-2 ... COLT FUNDING LLC 22-3 A1 .. 172,180 |...94.0890 |... ....174,633 ... 2,614 | ....11/16/2022 ... |[....02/25/2067 ...
17328P-AQ-6 ..... CITIGROUP MORTGAGE LOAN TRUST 20-EXP2 A3 .... ..399,820 |...84.2570 |... ....399,820 ... (1,320) |. ....10/28/2020 ... |....08/25/2050 ...
17328P-AX-1 ..... CITIGROUP MORTGAGE LOAN TRUST 20-EXP2 A4 .... .. 132,461 |...83.8490 |... ....132,461 ....10/28/2020 ... |....08/25/2050 ...
19685E-AA-9 ..... COLT FUNDING LLC 22-2 A1 1,196,218 |...92.9830 |... ....1,196,218 ...02/18/2022 ... |....02/25/2067 ...
22757G-AC-7 ..... CROSS MORTGAGE TRUST 24-H8 A1 . e .. 999,085 [...99.9460 |... . .. ....1,000,000 ....12/13/2024 ... |....12/25/2069 ...
22758C-AB-7 ..... |CROSS 23-H1 A2 ..ooovviiiiiiiiiiiiiiiiiiiiieeceeeeeeeeee I 1,034,758 |. 100.3320 |.............. 1,038,207 |..oooeennens 1,034,777 |.vvvvvvnnnnns 1,034,777 | e ...07/31/2023 ... |....03/25/2068 ...
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31574X-AB-4 ..... ELLINGTON FINANCIAL MORTGAGE T 21-1 A2 ..eevvnvvvvnns foun wen [ e |24 oot e TA s 131,976 |...82.5820 |.....oeeeeennnn 108,702 founeiiinnnnnnns 131,628 |.oovvveiinnns JIC IV T R FOR R R RN R 1.003 |...... 0.986 ....02/18/2021 ...|....02/25/2066 ...
33851K-AG-1 ..... FLAGSTAR MORTGAGE TRUST 20-2 A4 .... A .. 174,371 ]...82.9820 |... . 170,131 .. e ATA3T s o (B70) e e s 3.000 |...... 2.115 ....09/11/2020 ...|....08/25/2050 ...
33852F-AE-6 ..... FLAGSTAR MORTGAGE TRUST 21-4 A5 .... LA ..570,201 |.. 86.7810 |... ..556,124 |.. 100566,492 |oeeeeiiiiiiiins e (1918) e e e 2.500 |...... 2.045 ....06/11/2021 ...|....06/01/2051 ...
33852H-AB-8 ..... FLAGSTAR MORTGAGE TRUST 21-8INV A3 ... A ,106,797 |...78.8910 |... .2,072,153 |.. e 2,104,083 [oeeeeeeeeiiieeee foeeeeeeee (B,770) [ oo e 2.500 |...... 2.263 ...08/20/2021 ...|....09/25/2051 ...
33852H-AP-7 ... FLAGSTAR MORTGAGE TRUST 21-8INV A18 .. LA .. 382,583 |...78.8910 |... 376,785 [ 382,115 | [ (B39) [ [ e 2.500 |...... 2.219 ....08/20/2021 ...|....09/25/2051 ...
36169K-AA-4 ..... GCAT 22-NaM2 A1 A .. 357,129 |...97.5880 |... 350,143 |.... 857,200 |eeeeieeeeeens feeeeie 249 | e e 4.210 |...... 4.245 ...04/28/2022 ...|....02/25/2067 ...
362591-AA-9 ... GS MORTGAGE-BACKED SECURITIES 20-NaM1 A1 . LA .. 390,320 |...93.1050 |... 363,416 |.... 000390,320 oeeviiiniiiiiins [ (8) e e e 1.382 |...... 1.331 ....08/26/2020 ...|....09/27/2060 ...
46649T-AA-4 ..... JP MORGAN MORTGAGE TRUST 18-3 A1 A .. 389,679 |...86.9530 |... e 28 T18 o389, 743 s [ 1,003 e [ e 3.500 |...... 4.939 ....09/03/2024 ...|....09/25/2048 ...
46654R-AG-T7 ..... JP MORGAN MORTGAGE TRUST 21-INV8 A2 A ,127,559 |...82.7190 |. .. 1,127,985 |. .3.000 |......5.931 ...05/07/2024 .. 05/25/2052
552747-AA-5 . MFRA TRUST 21-INV1 A1 A . 73,686 |...96.1820 |. 70,865 |. .0.852 |......0.825 ....01/27/2021 .. 01/25/2056
55285K-AA-3 ..... [MFRA TRUST 22-INV3 A1 A 402,362 |. 101.0590 |. ..413,106 |. . .6.000 |......6.265 ...10/03/2022 .. 10/25/2057 ...
55287G-AA-0 ..... MFRA TRUST 24-NQM3 A1 ... LAFE . .. 999,997 |...99.9990 |... 999,989 |.... 1,000,000 |-eveuneeeeennn 1,000,000 [oeeeeniiiiieies Joeneiieeeeennd8 [ s et 5.722 |...... 5.526 ....12/13/2024 ...|....12/25/2069 ...
59166E-AB-1 ..... METLIFE SECURITIZATION TRUST 19-1A A1A ... LA ...97.7100 |... ... 72,400 |.... 74007 il TABR2 [ e (B22) [ e e 3.750 |...... 3.002 ....04/26/2019 ...|....04/25/2058 ...
617710-AJ-0 ..... MORGAN STANLEY RESIDENTIAL MOR 20-1 A2A ... A 797660 |ooeeennnieeeenn 258,412 |l 823,964 835,935 s e (1,018) [ e e 2.500 |...... 1.951 ....12/11/2020 ...|....12/25/2050 ...
61772L-AJ-0 ..... MORGAN STANLEY RESIDENTIAL MOR 21-2 A3 .... LA ...80.8230 |..........eeeennn 970,983 |onnnniinnnnnn 1,201,363 |oiinnnn 1,217,666 [ovenneeceiiiens v (1,588) s o e 2.500 |...... 2.287 ....06/21/2021 ...|....05/25/2051 ...
64830D-AB-9 ..... NEW RESIDENTIAL MORTGAGE LOAN 19-2A A1 ... A 1..95.7260 |.eeevvrneeeeee 281,731 |0 252,525 | 258446 e e (1,207) [ e | 4.250 |...... 3.472 ....04/09/2019 ...|....12/25/2057 ...
64831M-AA-0 ..... NEW RESIDENTIAL MORTGAGE LOAN 22-NOM2 A1 .... LA ...92.9180 |... e 2,442,961 [ 2,484,450 o [ 1,002 i [ e 3.079 |...... 3.110 ....03/03/2022 ...|....03/27/2062 ...
64831V-AA-0 ..... NEW RESIDENTIAL MORTGAGE LOAN 22-NOM5 A1 .... A . 103.6550 |... 370,467 |.... 354,117 [eeeeeeeiiiiieeee eeeemneeee 851 e e e 6.2%6 |...... 6.411 ...10/04/2022 ...|....11/25/2052 ...
64831V-AC-6 ..... NEW RESIDENTIAL MORTGAGE LOAN 22-NQM5 A3 . LA . 101.7060 |... 363,519 |.... 349,503 | e 1,080 e e e 6.500 |...... 6.866 ....10/04/2022 ...|....11/25/2052 ...
67647L-AA-9 ..... OCEANVIEW MORTGAGE TRUST 21-1 A1 ... 1.A .. ...78.8910 |. ..739,741 | .953,601 |.. .2.500 |......2.239 ...04/14/2021 .. 05/25/2051
67647L-AU-5 ..... OCEANVIEW MORTGAGE TRUST 21-1 A19 1.4 .. ...79.0140 |. ..296,359 |. .379,319 |.. .2.500 |......2.317 ....04/14/2021 .. 05/25/2051
67647T-AV-6 ..... OCEANVIEW MORTGAGE TRUST 21-1 A20 1.A .. .. 78.0160 |. 023,183 01,321,716 |.. .2.500 |......2.367 ...06/18/2021 .. 06/25/2051
67647V-AA-T ... OCEANVIEW MORTGAGE TRUST 21-3 A1 1.4 .. ...78.8910 |. .308,994 397,441 .. .2.500 |......2.274 ....07/09/2021 .. 06/25/2051 ...
67647V-AU-3 ..... OCEANVIEW MORTGAGE TRUST 21-3 A19 1.A .. .. 78.0160 |. ..763,917 979, .988,656 |.. .2.500 |......2.343 ...07/09/2021 .. 06/25/2051 ...
67647W-AV-9 ..... OCEANVIEW MORTGAGE TRUST 21-3 A20 .. ...78.3910 |... 1,023,796 |.... 1,306,018 1,322,700 [ e (1,810) [ e e 2.500 |...... 2.305 ...08/20/2021 ...|....07/25/2051 ...
73015C-AA-1 ..... PMT LOAN TRUST 24-INv2 A1 . 100.0700 |... ,050,738 |.oeevvvnneeen 1,050,000 |.eeeneeeennnn 1,055,414 o | e e [ 6.000 |...... 5.708 ....12/16/2024 ...|....12/25/2059 ...
753917-AB-9 ..... RATE MORTGAGE TRUST 24-J2 A2 .. ...97.0940 |.......cooeeeenn 878,016 |ounnniinnnnn 904,297 894135 | e 1,048 | e | 5.500 |...... 5.734 ...08/07/2024 ...|....07/25/2054 ...
81747C-AU-5 ..... SEQUOIA MORTGAGE TRUST 19-CH2 A19 .. ...99.4430 |... e BATT s et (80) s e e 4.500 |...... 2.097 ....07/16/2019 ...|....08/25/2049 ...
81748J-AU-9 ..... SEQUOIA MORTGAGE TRUST 19-4 A19 .... ...86.4520 |... . .. 296,642 | e (218) [ i e 3.500 |...... 2.434 ....11/06/2020 ...|....11/25/2049 ...
81748X-AA-2 ..... SEQUOIA MORTGAGE TRUST 21-5 A1 ... ...79.2660 |... . 2,466,575 |.. 2,489,720 [oeeeiiiiieee e (2,641) [ e e 2.500 |...... 2.347 ...06/21/2021 ...|....07/25/2051 ...
81749P-AB-6 ..... SEQUOIA MORTGAGE TRUST 24-9 A2 ... ...97.7190 |. ..673,857 .5.500 |......5.247 ....00/05/2024 .. 10/25/2054 ...
86358R-XZ-5 ..... STRUCTURED ASSET SECURITIES 02 AL1 A3 ...26.8890 |. . 8,355 .3.450 ....04/24/2002 .. 02/25/2032
89173U-AD-9 ..... TOWD POINT MORTGAGE TRUST 17-4 M2 .. ...86.2800 |. . 750,000 .3.250 |.. ...06/20/2023 .. 06/25/2057
89175M-AA-1 ... TOWD POINT MORTGAGE TRUST 18-3 A1 ...96.590 |. ..232,018 .3.750 |.. ....04/01/2021 .. 05/25/2058
89175V-AA-1 ... TOWD POINT MORTGAGE TRUST 18-2 A1 .. ...97.7070 |. . . ..125,996 .3.250 |.. ....03/03/2021 .. 03/25/2058 ...
89176V-AL-6 ..... TOWD POINT MORTGAGE TRUST 18-5 A1B ... ...92.2660 |... 922,665 |.... .1,000,000 |.. 012,207 |veeeeeeeeeiieee foeeeeeeen (3,240) | oo e 3.250 ...09/17/2019 ...|....07/25/2058 ...
89178B-AB-0 ..... TOWD POINT MORTGAGE TRUST 19-4 A2 ...87.99%0 |.......oeennns 3,519,827 |.... .4,000,000 |.. i 4,035,737 o i (5,586) [oveieiiiiiens o e 3.250 ....11/04/2019 ...|....10/25/2059 ...
89178W-BB-3 ..... TOWD POINT MORTGAGE TRUST 20-1 A2A ... L..87.9270 |..ccevnnnnnnns 2,637,802 |.... .3,000,000 |.. e 3,053,486 |...ooeeeeeniiieee feeeeennnnn (8,583) [eeeeeeiiiees e e 3.100 ...01/24/2020 ...|....01/25/2060 ...
89180D-AA-4 ..... TOWD POINT ASSET FUNDING LLC 21-HE1 A1 . ...97.1420 |... B3 T B3 s [ e [ e 0.918 ....02/22/2021 ...|....02/25/2063 ...
89182N-AA-0 ..... TOWD POINT MORTGAGE TRUST 24-1 A1 ...99.4840 |... 01,082,350 |.eeeenieeeennn 1,075,251 [ 2,849 [ e [ 4.707 ....04/05/2024 ...|....03/25/2064 ...
89183F-AB-4 ..... TOWD POINT MORTGAGE TRUST 24-3 A2 ...94.6050 |... .1,000,000 |.. 966,854 |oeeeiiiiis el 70T e e e 5.153 ...07/17/2024 ...|....07/25/2065 ...
89183G-AA-4 ..... TOWD POINT MORTGAGE TRUST 24-4 A1A ... ...96.9740 |... 956,824 oo o549 | e s 4.391 ....10/18/2024 ...|....10/27/2064 ...
92538N-AB-3 ... VERUS SECURITIZATION TRUST 22-4 A2 . ...94.3860 |... 524,084 e e BB L e 4.740 ...04/22/2022 ... |....04/25/2067 ...
92837K-AA-9 ..... VISIO 2020-1 TRUST 20-1 Ad ...97.6810 |... 124,688 o [ T s e s 1.545 ...07/24/2020 ... |....08/25/2055 ...
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95003K-AB-8 ..... WELLS FARGO MORTGAGE BACKED SE 21-INVT A .....ooovew foee ven]annnnns 2,4 ] TA e 2,109,590 [...79.2660 |[.............. 1,662,051 [........ce 2,096,812 [....ccuuunnnns 2,108,907 |oovvvvvveeerenenes fornnnnnnn (1,099) |ovveniniiiinnnns fovviiiiiiiiiiiiinn ovnnns 2.500 |...... 2.396 [MON ..... [ieeeeeniiiinnns 4,368 |.oooinnnns 52,420 |....10/21/2021 ...|....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 43,379,186 | XXX 38,387,617 43,478,283 43,293,247 (200) (10,314) XXX XXX 126,450 1,167,244 XXX XXX
05492P-AA-6 ..... BANC OF AMERICA MERRILL LYNCH 19-BPR ANM . 1.DFE. .. 750,059 |...95.0470 |... . 750,000 |.. 750,000 [oeeemmuneeeeemnnnn fereeeeeeemniieeee e e e 3112 ... 3.104 . 23,340 |....08/14/2020 ...|....11/05/2032 ...
05609D-AA-3 ..... BX TRUST 23-LIFE A 1,850,000 |...97.0920 |... .1,850,000 |.. .... 1,850,000 I AR R 5.045 |...... 5.007 . 93,338 |....01/31/2023 ...|....02/15/2028 ...
065403-BF-3 ..... BANK 19-BN17 AS .. ...93.0780 |... 1,750,000 |.. ....1,772,99% e (5,559) |oeeeeeeeceens e s 3.976 |...... 3.599 ... 69,580 [....08/21/2019 ...|....04/15/2052 ...
065404-BB-0 ..... BANK 18-BN10 A5 .. ...95.8730 |... ....3,507,270 e (3,815) [ | e 3.688 |...... 3.564 .. 129,080 |....02/16/2018 ...|....02/15/2061 ...
07336W-BA-6 ..... BARCLAYS COMMERCIAL MORTGAGE S 24-C28 A5 ... . 101.1890 |... .... 1,286,388 e (1,089) | e s 5.408 |...... 4.992 . 22,513 |....08/08/2024 ...|....09/15/2057 ...
08162V-AG-3 ..... BENCHVARK MORTGAGE TRUST 19-B10 AM ...92.9840 |... .... 1,266,491 2 (3,985) [euniiiiiis e e 3.979 |...... 3.601 ...03/21/2019 ...|....03/15/2062 ...
081915-AB-6 ..... BENCHVARK MORTGAGE TRUST 24-V12 A3 ... .. 1,030,000 |. 102.5120 |..eeeunnnneeen 1,025,116 |.... e 1,080,000 [.enneieeniiiieee fereeeriiieeeeene e e e 5.738 |...... 4.992 ... 12/17/2024 ...|....12/15/2057 ...
096920-AD-5 ..... BMO MORTGAGE TRUST 24-C10 AS .. 3,882,888 |. 102.4210 |...eeunnnnnnns 3,840,777 |.... 3,881,972 [ i (916) [ e e 5.478 |...... 4.993 ....12/12/2024 ...|....11/15/2057 ...
12515H-BB-0 ..... CD COMMERCIAL MORTGAGE TRUST 17-CD5 AS . ...94.9940 |... 55,708 oo [ (2,518) e e e 3.684 |...... 3.312 ....07/24/2017 ...|....08/15/2050 ...
337964-AC-4 ... FIVE 2023-V1 23-V1 A3 ooovviiiiiiiiiiins . 101.4280 |. 764,248 |.. .5.668 |......4.941 ....02/10/2023 .. 02/10/2056
465968-AD-7 ..... JP MORGAN CHASE COMMERCIAL MOR 17-JP7 A4 . ...94.7110 |. .1,000,619 |.. .3.195 |......3.114 ...11/30/2017 .. 09/15/2050 ...
87231E-AA-5 ..... TAUBMAN CENTERS COMMERCIAL MOR 24-DPM A ...99.9240 |. ... 748,160 |.. .5.743 |......5.880 ....12/06/2024 .. 12/16/2039 ...
90276E-AH-0 ..... UBS COMMERCIAL MORTGAGE TRUST 17-C1 AS .... ...95.2260 |... .2,000,000 |.. e 2,013,983 [oeieiiiiiiieee foeeeeeee s (6,872) [ e e 3.724 |...... 3.351 ...05/31/2017 ...|....06/15/2050 ...
94990F-AE-1 ..... WELLS FARGO COMMERCIAL MORTGAG 24-C63 A5 .... . 100.4180 |... . 750,000 |.. LA TR T P FRPRRRRY € :) N ERUUU NN RN 5.309 |...... 4.899 ....12/11/2024 ...|....08/15/2057 ...
95000M-BP-5 ..... WELLS FARGO COMMERCIAL MORTGAG 16-C36 A4 .... ceeenn |2, ...94.5420 |... .1,000,000 |.. ...1,001,490 fo..iiiiiiiiiiines foeeeeenns (1,496) | oo e 3.065 |...... 2.906 ...08/23/2017 ...|....11/15/2059 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 22,562,782 [ XXX 21,559,292 22,100,000 22,401,170 XXX XXX XXX 80,212 601,650 XXX XXX
01983K-AA-2 ..... ALLO ISSUER LLC 23-1A A2 .. 1.G FE ..|... .. 710,158 |...99.5600 |... . 750,000 |.. e 120,778 v oo 1112 s e s 6.200 |...... 7.479 [MON ..... . 46,500 |....06/16/2023 ...|....06/20/2053 ...
02008D-AC-3 ..... ALLY AUTO RECEIVABLES TRUST 22-3 A3 .. .. 1.AFE ..|... . 100.1830 |... 800,144 oo [ (B0T) e [ e 5.070 |...... 5.073 [MON ..... . 30,428 |....12/06/2022 ...|....04/15/2027 ...
036011-AQ-7 ..... ANNISA CLO LTD 16-2A ARR | TAFE L . 100.1600 |... 02,039,533 [ i e i e 5.697 |...... 5.748 | AL ... . 32,799 |....07/12/2024 ...|....07/20/2031 ...
06428A-AC-2 ..... BANK OF AMERICA AUTO TRUST 23-1A A3 .. |- TAFE L . 100.9460 |.............. 1,009,456 |..............1,000,000 |....ce0ueeeeeenn999,982 |oeeeniiiinniiinns oo e 16 s oo e 5.530 |...... 5.532 ...07/25/2023 ...|....02/15/2028 ...
12510H-AZ-3 ..... CAPITAL AUTOMOTIVE REIT 24-3A A1 ... .. 1.AFE ..|... ...95.2890 |... 973,815 | e BB e e 4.400 |...... 4.741 ....00/27/2024 ...|....10/15/2054 ...
12530M-AE-5 ..... CF HIPPOLYTA ISSUER LLC 21-1A A1 ... .. 1.EFE ..|... ...94.8750 |... 670,613 |.... e 706,801 e feeeeiiieii e 29 e e s 1.530 |...... 1.534 ...03/10/2021 ...|....03/15/2061 ...
12530M-AG-0 ..... CF HIPPOLYTA ISSUER LLC 21-1A B1 .. 1.G FE ..|... ...93.1360 |... 438,878 |.... AT1219 | e e e 1.980 |...... 1.981 ....03/10/2021 ...|....03/15/2061 ...
12549B-AY-4 ..... CIFC FUNDING LTD 13-2A A1L2 ....... 1AFE .. . 100.1300 |. .866,733 |.. .5.8%4 |......5.950 ....04/13/2021 .. 10/18/2030
14043K-AH-8 ..... CAPITAL ONE PRIME AUTO RECEIVA 23-1 A3 . 1AFE .. . 100.2970 |. 749,952 |.. .4.870 |......4.878 ....02/13/2023 .. 02/15/2028
14318D-AC-3 ..... CARMAX AUTO OWNER TRUST 23-1 A3 .. . 1AFE .. . 100.0720 |. 1,948,826 |.. 4.750 |......4.754 ....01/19/2023 .. 10/15/2027
161571-HS-6 ..... CHASE ISSUANCE TRUST 22-A1 A .ovvveniiiiiiiineeecenns foen e 1AFE .. ...99.6770 |. . 1,249,949 |.. .3.970 |......3.976 ...09/09/2022 .. 09/15/2027 ...
20268I-AA-2 ..... COMMONBOND STUDENT LOAN TRUST 21-AGS A . 1AFE .. ...81.4710 |. . .416,380 |.. .1.200 |......1.205 ....03/10/2021 .. 03/25/2052 ...
21872N-AA-8 ..... COLONY AMERICAN FINANCE LTD 19-3 A .. 1.AFE ..|... .. 110,566 |...97.5910 |... . 110,568 |.. o 110,566 | oS e e 2.705 |...... 2.674 ....11/05/2019 ...|....10/15/2052 ...
21873A-AA-5 ..... COLONY AMERICAN FINANCE LTD 20-4 A ... .. 1.AFE ..|... .. 219,525 |...97.3730 |... ..219,530 |.. 219,525 e o2 e e s 1.174 |...... 1.161 ....12/09/2020 ...|....12/15/2052 ...
26251L-AC-8 ..... DRYDEN SENIOR LOAN FUND 18-64A A .. 1.AFE ..|... .. 200,091 |. 100.1290 |... .200, 200,091 e e i e e 5.864 |...... 5.923 ....03/20/2018 ...|....04/18/2031 ...
26251N-AB-6 ..... DRYDEN SENIOR LOAN FUND 18-60A A ... .. 1.AFE ..|... 1,679,111 |. 100.1730 |... 1,679,111 |.. e BT 11T [ e e e e 5.614 |...... 6.029 ...07/16/2018 ...|....07/15/2031 ...
30332Y-AC-5 ..... FIP MASTER FUNDING LLC 24-1A A1 .... N R 1AFE L) .. 749,532 ]...96.9890 |... 749,826 |l TA9BA3 | i 10 [ [ e 4.880 |...... 4.889 ....10/01/2024 ...|....10/15/2054 ...
33767J-AA-0 ..... FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR2 A ... N .. 1.AFE ..|... 3,664,500 |...97.2080 |... . 3,664,528 |.. 03,664,500 [...oeeeiiiiiiees e e e e 1.266 |...... 1.254 ...10/02/2020 ...|....10/19/2037 ...
33767M-AA-3 ..... FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR1 A . 4 1AFE .. ...97.7380 |. 475,302 475,292 |.. .1.339 |......1.327 ....07/31/2020 .. 08/17/2037 ...
33768E-AA-O ..... FIRSTKEY HOMES TRUST 22-SFR3 A 4 1AFE . ...98.7620 |. 248,804 .241,508 |.. .4.250 |......6.118 ....11/16/2022 .. 07/17/2026
33768N-AA-0 ..... [FIRSTKEY HOMES TRUST 22-SFR1 A ... 4 1AFE .. ...97.8860 |. . . 2,351,561 .2,276,743 |.. .4.145 |......5.493 ....12/20/2022 .. 05/17/2039
345295-AD-1 FORD CREDIT AUTO OWNER TRUST 22-D A3 . 2, 1AFE . . 100.3640 |. ..867,441 |. ..864,299 .864,266 |.. .5.270 |......5.276 /1772022 05/17/2027
437300-AA-4 ..... [HOME PARTNERS OF AMERICA TRUST 21-1 A 4 1AFE .. ...87.3660 |. ..882,188 |. .1,009,764 941,129 .. .1.6% |[......3.199 ....00/23/2024 .. 09/17/2041 ...
43730X-AB-0 ..... HOME PARTNERS OF AMERICA TRUST 21-3 B .. e | vevevnnen | 1LCFE Ll ...89.9630 |... 612,487 |.... ..680,823 |.. ....628,998 U A JUTP PO 2.649 |...... 6.515 ....00/23/2024 ...|....01/17/2041 ...
437310-AC-2 ..... HOME_PARTNERS OF AMERICA TRUST 19-1B ........ccuunnns , LAFE L 381,079 ]...94.3820 |........eevvnnnns 359,681 |.....iiiiinnnn 381,090 [....ooiveunnnnnns R I T TR AP PPPPIN FTTTN 3.157 |...... 3.134 ...07/24/2019 ...|....09/17/2039 ...
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43815B-AD-2 ..... HONDA AUTO RECEIVABLES OWNER T 22-1 A4 .....coovvvnnn foon ven ] nnnnns 24 ... L TAFE e 1,999,537 |...98.2070 [........ceeen 1,964,144 |.............. 2,000,000 |.eeevenninnns 1,999,915 [oooiiiiiiiiiiinns v 129 e i e 2.040 |...... 2.047 [MON ..... oevevvennninnnns 1,813 | 40,800 |....02/15/2022 ...|....12/15/2028 ...
55446M-AA-5 ..... MACH | 19-1 A |- 2.AFE L. .. 231,542 ]...96.2590 |... ..231,549 |.. 281,547 e e (B2) | [ s 3.474 |...... 3.475 [MON ..... ....10/04/2019 ...|....10/15/2039 ...
58770A-AC-7 ..... MERCEDES-BENZ AUTO RECEIVABLES 23-1 A3 .... | TAFE L .. 814,803 |...99.9640 |... L B1ABTT | e (289) | e e 4.510 |...... 4.515 [MON ..... ...01/18/2028 ...|....11/15/2027 ...
639428-AA-2 ..... NAVIENT STUDENT LOAN TRUST 21-A A .. .. 1.AFE ..|... .. 224,409 |...90.2190 |... 228,809 oo e () e e s 0.840 |...... 0.845 [MON ..... ....01/19/2021 ...|....05/15/2069 ...
63943B-AA-1 ..... NAVTR 2021-1 A .. 1.F FE ..|... .. 585,033 ]...92.1590 |... 885,943 s e (BT) e e 2.71 |...... 2.772 [MON ..... ....11/05/2021 ...|....11/15/2046 ...
67590A-BT-8 ..... OCTAGON INVESTMENT PARTNERS XI 12-1A A2R . .. 1.AFE ..|... .. 1,500,000 |. 100.1470 |.............. 1,502,200 |.... ,500,000 [oeeeeeeiiiiiees Joemeneeeeeeeeees oo e [ 6.064 |...... 6.481 | JAJO .... ...03/02/2021 ...|....07/15/2029 ...
68269M-AA-2 ..... ONEMAIN FINANCIAL ISSUANCE TRU 21-1A A1 ... .. 1.AFE ..|... ...93.6800 |.......oennnns 2,810,397 |.... 002,999,705 [onniiiiiiiinnens v 138 e e e 1.550 |...... 1.556 ....06/17/2021 ...|....06/16/2036 ...
6826911-AC-8 ..... ONEMAIN FINANCIAL ISSUANCE TRU 21-1A B .... .. 1.CFE ..|... ...88.3200 |... ..1,104,008 |.... e 1,249,680 e e n 97 e e e 1.950 |...... 1.959 ...05/17/2021 ...|....06/16/2036 ...
T4332H-AC-0 . PROGRESS RESIDENT IAL TRUST 24-SFR5 B . .. 1.DFE .. ...90.8640 |. ..681,478 |. 675,719 |.. .3.250 |......5.652 ....07/24/2024 .. 08/09/2029
74334J-AC-4 ..... |PROGRESS RESIDENTIAL TRUST 24-SFR4 B . .. 1.DFE .. ...91.1340 |. ..683,503 |. 677,714 |.. .3.325 |......5.701 ....06/20/2024 .. 07/09/2029
78472J-AE-3 ..... [SPS SERVICER ADVANCE RECEIVABL 20-T2 A . 1AFE .. ...92.2510 |. .. 3,690,046 |. .4,000,000 .3,999,930 |.. .1.830 |......1.834 . ....10/23/2020 .. 11/15/2055 ...
827304-AA-4 ..... PROJECT SILVER 19-1 A .. 2.AFE ..|... ...93.8640 |... ..655,889 |.. 655,888 |.....coevrniiiiiee eermmneeeee e (T3) [ oo e 3.967 |...... 3.967 [MON ..... ...06/27/2019 ...|....07/15/2044 ...
85236K-AD-4 ..... STACK INFRASTRUCTURE ISSUER LL 20-1A A2 .. 1.G FE ..|... s ...97.7920 |... ... 750,000 |.. ESIV 0 [0[0 R AR RN NN R 1.893 |...... 1.893 [MON ..... ....08/24/2020 ...|....08/25/2045 ...
85520A-AC-3 ..... STAR 2024-SFR4 TRUST 24-SFR4 B .. 1.DFE ..|... 1,250,000 |. 100.1670 |... .1,250,000 |.. e 1,250,000 [.eeneeeiniiieees feeeeeriiieeeeene e e e 6.497 |...... 6.591 [MON ..... ....09/18/2024 ...|....10/17/2041 ...
86212X-AB-6 ..... STORE MASTER FUNDING LLC 19-1 A2 .. 1.AFE ..|... ...82.3740 |... L.471,709 |.. ATHT05 s e (B) e e e 3.650 |...... 3.650 [MON ..... ...11/06/2019 ...|....11/20/2049 ...
88164A-AC-8 ..... TESLA SUSTAINABLE ENERGY TRUST 24-1A A3 .. 1.AFE ..|... . ...98.6810 |... . 750,000 |.. L T89,645 oo o9 e e s 5.290 |...... 5.299 | MON ..... ....11/01/2024 ...|....06/21/2050 ...
884320-8B-1 ..... WIND RIVER CLO LTD 14-1A ARR .. 1.AFE ..|... .. 335,329 |. 100.1220 |... ..338,204 |.. RCCIY NIV G ORI RPN 0 AU AR RN 5.944 |...... 5.486 | JAL ... ....11/26/2018 ...|....07/18/2031 ...
891940-AC-2 ..... TOYOTA AUTO RECEIVABLES OWNER 23-A A3 .. .. 1.AFE ..|... 1,428,771 |. 100.0870 |... 1,428,771 |.. A28, 771 | o (127) | oo e 4.630 |...... 4.630 ...01/24/2023 ...|....09/15/2027 ...
89231W-AA-1 ..... TOYOTA AUTO LOAN EXTENDED NOTE 23-1A A .... .. 1.AFE ..|... .. 749,805 |. 100.3950 |... ... 750,000 |.. LY ORI RS- | N AR RN RN 4.930 |...... 4.935 ...07/18/2023 ...|....06/25/2036 ...
895975-AA-8 ..... TRICON RESIDENTIAL 24-SFR4 A ..... 1AFE .. ,159,804 |...96.0980 |. .2,250,000 .2,161,851 |.. . ......5.166 ....10/30/2024 .. 11/17/2029
89612L-AB-2 ..... TRICON AMERICAN HOMES 19-SFR1 B 1AFE .. 499,979 |...97.6020 |. . 500,000 499,979 |.. .2.999 |......2.977 ....09/16/2019 .. 03/17/2038
89616V-AA-8 ..... TRICON RESIDENTIAL 24-SFR2 A ... 1AFE .. ,206,904 |...98.6820 |. . 1,249,223 .1,211,981 |.. .4.750 |......5.633 ....06/22/2024 .. 06/17/2040
89616Y-AB-0 ..... TRICON RESIDENTIAL 24-SFR3 B .1.DFE .. ,465,940 |...97.2990 |. .1,500,000 .1,468,073 |.. .5.000 |......5.467 ....07/26/2024 .. 08/17/2041 ...
92916X-AJ-6 ..... VOYA CLO LTD 13-3A A1RR ... 1AFE .. ,430,956 |. 100.1520 |. . 1,430,957 .1,430,956 |.. .6.044 |......6.102 ...08/30/2018 .. 10/18/2031 ...
94354K-AA-8 ..... WAVE USA 19-1 A .. 2.AFE ..|... .. 563,996 |...93.6320 |... (SIS V) - R R (- AR RN RN 3.597 |...... 3.598 ....09/30/2019 ...|....09/15/2044 ...
98163V-AD-0 ..... WORLD OMNI AUTO RECEIVABLES TR 22-D A3 ... . .. 1.AFE ..|... ..821,038 |. 100.6050 |....evvuneeeennn826,153 [ouenneeennnnn 821,188 o821, 147 | e (B03) | e e 5.610 |...... 5.618 ....11/09/2022 ...|....02/15/2028 ...
98164J-AD-6 ..... WORLD OMNI AUTO RECEIVABLES TR 23-A A3 .... v [2 i | LAFE L 1,730,407 |. 100.1700 |... LG 1730611 L i B8 e i e 4.830 |...... 4.837 ...02/07/2023 ... |....05/15/2028 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 55,313,751 | XXX 54,166,778 55,972,643 55,419,963 64,357 XXX XXX XXX 191,199 1,707,725 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Una 179,657,534 [ XXX 170,393, 158 180,475,926 179,633,352 (200) 105,736 XXX XXX XXX 1,055,559 5,466,928 XXX XXX
025537-AU-5 ... AMERICAN ELECTRIC POWER .......ccevuiiiiinnnniiniinnnnns L 2.CFE ot 185,650 |...93.1690 235,000 [.eeieiinnnnnnns 209,633 ....07/05/2022 ...|....02/15/2062 ...
025816-CH-0 ..... AMERICAN EXPRESS CO ... o |--2.CFE ... .. 524,063 |...95.5000 |... . 650,000 |.. ....580,240 ....05/10/2023 ...|....09/15/2169 ...
064058-AH-3 ..... BANK OF NY MELLON CORP woo |- 2.AFE L) .. 438,750 |...99.0000 |... ....427,135 ...09/25/2020 ... |....12/20/2049 ...
125896-BU-3 ..... CMS ENERGY CORP .. vee |--2.CFE ... ...94.6250 |... ....389,372 ....10/16/2024 ...|....06/01/2050 ...
172967-JM-4 ... CITIGROUP INC oo |- 3.AFE )., ...99.8750 |... ....249,688 ....08/20/2024 ...|....12/29/2049 ...
172967-W-0 ... CITIGROUP INC |- 8AFE ... ...96.7500 |... 483,750 |.... ...483,750 ....08/29/2024 ...|....05/18/2169 ...
25746U-DM-8 . DOMINION ENERGY INC .2.CFE .. ...96.8750 |. ..242,188 |. .239,359 |.. ....06/07/2024 .. 12/02/2049 ...
25746U-DU-0 . DOMINION ENERGY INC .2.CFE .. . 105.3750 |. ..526,875 |. .504,655 |.. ...05/07/2024 .. 06/01/2054
26441C-0G-8 . DUKE ENERGY CORP . .2.CFE .. . 100.8550 |. .. 176,49 |. 175,000 |.. . ....08/19/2024 .. 09/01/2054
290876-AD-3 ..... EMERA INC .... L3.AFE .. . 100.5000 |. ..502,500 |. .502,500 |.. (3,936) |- ....12/06/2016 .. 06/15/2076
29250N-AN-5 ..... [ENBRIDGE INC ... . .2.CFE .. ...98.7500 |. ..592,500 |. 608,847 |.. (4,011) [ ....01/17/2018 .. 01/15/2077 ...
38148B-AC-2 ..... GOLDMAN SACHS GROUP INC ...eeeveeeeeeeeneieeeeemeeie oo vee | s 2 eeeeeenen |- SLAFE L. ...99.0000 |... 767,250 |.... . 775,000 |.. ....167,250 ... 11/01/2024 ...|....12/29/2049 ...
48128B-AG-6 ..... JPMORGAN CHASE & CO oo |- 2.BFE ..|... ...99.5000 |... 373,125 |.... ..375,000 |.. ....374,515 ....03/26/2024 ...|....08/01/2168 ...
59156R-CA-4 ... METLIFE INC L2 .. c|--2.BFE ... s ...97.8750 |... s ..725,000 |.. ....731,290 ....06/14/2021 ...|....03/15/2169 ...
665859-A0-7 ..... NORTHERN TRUST CORP ......cccvvvuiiriirnnnnniinrnnnnnnnnns fonn ven | unnnns 2 e L2AFE L 682,850 |...98.0000 |.......ccoeeenens 686,000 [......ccevnnnnns 700,000 |.oeeevnnninnnns 685,667 ...08/21/2024 ...|....04/01/2172 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
693475-BC-8 ..... PNC FINANCIAL SERVICES .....vivvivvnnnniiiiinninnincinns foee ven | s 2 e ..2.BFE .. ...93.7500 |....oovniieennnnn 703,125 |oniiniiiinnnn 750,000 [oiiiiinnnnenn 750,000 |oveeenneiiiiininns fooviiiiiiiiiis e e 00223.400 ...l 3.400 [MJSD ... |eeeeerniiiinnns 1,133 [ 25,500 |....09/08/2021 ...|....05/01/2049 ...
T44320-BK-7 ..... PRUDENTIAL FINANCIAL INC ..eiieeenieieeeeemnieeeeeen fooe ven | s 1 .. 2.BFE .. . 100.3970 |...eevvnnieeenn250,992 |oenniiiiennnnnn250,000 [oieeeiinnneeeni250,000 |oveeieeeiiiies feeeeeeiiiis s e 1122226000 ... 6.000 |MS wevees Jovmneeeeeennnns 5,000 [ooeerieeinnnnns 15,000 |....08/08/2022 ... |....09/01/2052 ...
89356B-AB-4 ..... TRANSCANADA TRUST Ao 2 e .. 2.CFE .. ...98.5000 |.................492,500 |...eeniiiinnnnn 500,000 [oiiiiiinnnnnn 506,131 e oo (3,542) | e | 5.875 5.078 ....10/13/2016 ...|....08/15/2076 ...
898320-AF-6 ..... TRUIST FINANCIAL CORP . . . |--2.CFE ... . ...96.6250 |.. . . 375,000 |oveiiennennnnnnn398,312 [ e (3,616) [ e 122250100 ) 3.868 ...03/26/2021 ...|....03/01/2071 ...
902973-BC-9 ... US BANCORP Y PR 2 s .. 2.BFE .. 249,688 [...94.3750 |......coevvnnnnns 235,938 [..oiiiiiiiinns 250,000 |.... 249,869 |....oooviiiininnns fooviiiiinnnnn 80 i oo 020.3.700 L 3.721 s ...10/21/2021 ...|....01/15/2099 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 9,130,580 | XXX 8,993,813 9,185,000 9,083,213 XXX XXX 98,060 339,634 XXX XXX
1309999999. Total - Hybrid Securities 9,130,580 | XXX 8,993,813 9,185,000 9,083,213 XXX XXX 98,060 339,634 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 139,104,668 | XXX 128,814,307 135,304,070 136,511,560 5,914 (320,006) XXX XXX 1,452,448 4,683,431 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 97,441,425 | XXX 87,716,231 97,067,912 97,305,664 (200) (62,260) XXX XXX 304,679 2,748,286 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 22,562,782 [ XXX 21,559,292 22,100,000 22,401,170 (31,510) XXX XXX 80,212 601,650 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 55,313,751 | XXX 54,166,778 55,972,643 55,419,963 64,357 XXX XXX 191,199 1,707,725 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX
2509999999 - Total Bonds 314,422,626 | XXX 292,256,608 310,444,625 311,638,357 5,714 (349,419) XXX XXX 2,028,538 9,741,092 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 181,457,032 1B ..$............. 14,596,388 1C..$ ... 18,303,194 1D ..$............ 23,486,984 1E..$........... 13,249,713 1F .$............ 17,825,289 1G..$............. 15,660,834
1B 2A..$.. 15,421,752 2B ..$ .. 6,020,187 2C..$ .3,611,549
1C 3A..$.. .2,003,188 3B ..$ ... 3C..$
1D 4A .S ... 4C ..$
1E 5A ...% 5C..$ ...
TF 6,
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
020002-78-8 .. |ALLSTATE CORP 7.375% 11,523 1. .... 46,094 .. 2.C FE ..|.. 05/15/2023 ..
06055H-80-6 .. [BANK OF AMERICA CORP 4.25% . 27,891 .. .. 2.B FE ..|..02/10/2022 ..
14040H-78-2 ... |CAPITAL ONE FINANCIAL CO 4.800% ........... | eeevernees .... 27,600 .. 3.A FE ..|.. 04/07/2020 ..
493267-84-3 ... [KEYCORP 6.200% .....cevvnnvvrernnnnieriinninnns | eeeeeeeenns .... 15,500 .. 3.B FE ..|.. 03/20/2023 ..
61762V-86-1 .. [MORGAN STANLEY 4.25% . .17,000 |.. .. 2.C FE ..|.. 05/05/2022 ..
808320-69-5 ... [ TRUIST FINANCIAL CORP 4.75% 17,813 .. .. 2.C FE ..|..08/12/2020 ..
94988U-12-8 ... [WELLS FARGO & COMPANY 4.700% . . . . .28,200 |.. .. 2.B FE ..|.. 10/27/2020 ..
95002Y-20-2 ... [WELLS FARGO & COMPANY 4.375% ... ..10,000.000 |........... 25.00)....... 0.000 ... .. 188,600 .... .... 10,938 .. 2.B FE ..|..05/05/2022 ..
4019999999. Subtotal - Preferred Stock - d Miscellaneous (Unaffiliated) Perpetual
Preferred 3,071,279 XXX 3,071,279 3,295,307 15,773 191,036 15,988 15,988 XXX XXX
20364D-10-0 ... |ENTERGY ARKANSAS INC 4.875% 09/01/66 ... | ..................................... 20,000.000 | ........... 25.00| ....... 0.000 |...cceeeennnnns 439,117 |...... 21.900 [..ovnnnnnnnnnnees 438,000 [...eeennnnnnnnees 439, 17 [ | 28375 i | e e e [ .. 1.F FE ..]..01/09/2017 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 439,117 XXX 438,000 439,117 24,375 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 3,510,306 | XXX 3,509,279 3,734,424 15,773 215,411 15,988 15,988 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks

3,509,279

3,734,424

215,411

Line
Number
1A

1Cc
1,156,610 2C ..

PR R NI R

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

. 1,249,560

439,117 1G .8 e
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
31337#-10-5 ... [FEDERAL HOME LOAN BANK - CINCINNATI .......cceeeeeees N oy 3,786.000 [..ccoeeeeiiiinnnn 378,600 |........ 100.000 |....oevvveennnns 378,600 [....evvvnnnnnnnnnes 378,600 |...ooeeiiiiiiiiiiiiiieeens e E R - O A AP PP PP P PP AP PPN .. 04/08/2019 .| ..uuvn wunee
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 378,600 XXX 378,600 378,600 34,512 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 378,600 XXX 378,600 378,600 34,512 XXX XXX
36087T-44-5 ... |POLEN OPPORTUNISTIC HIGH YIELD FD- INST ........... | ........... | ........ | .................. 810,663.237 |......ceuvennnnne 5,877,308 |........... 7.250 [ooennnnnnnns 5,877,308 |.cevvviiiinannns 5,813,019 [couuennniiiiiiiiiiiis o, 449,616 |....evveeeeiiiiiiiiiiiiins feviiiiiiiiiens FC LV ST R N 30,236 |ieeviiiiiiiiiiiiiines .. 12/31/2024 .. ] .eeees e
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 5,877,308 XXX 5,877,308 5,813,019 449,616 30,236 30,236 XXX
5409999999. Total - Common Stocks - Mutual Funds 5,877,308 XXX 5,877,308 5,813,019 449,616 30,236 30,236 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX
46137V-35-7 ... | INVESCO S&P 500 EQ WEIGHT ETF .........eevvvvurvnnnnns P T N 5,325.000 |...coovriiiinnnnnnns 933,100 |........ 175.230 |ooeeeeeiininnns 933,100 |.oooeeeeieineees 875,513 [ o 7,000 .. 07/10/2024 ..
464287-20-0 ... | ISHARES CORE S&P 500 ETF ........eevvvvvvvvvmvnvvnnnnnns [enmmmmmnnnn [evmmmenifonnnnns 9,200.000 ....5,415,856 |........ 588.680 ...5,415,856 |........ceees 1,313,484 ....70,336 .. 12/14/2012 ..
464287-50-7 ... | ISHARES CORE S&P MIDCAP ETF .. .39,300.000 |.... ....62.310 |.. 2,296,439 |. 19,877 |.. .. 11/12/2024 ..
464287-80-4 ... | ISHARES CORE S&P SMALL-CAP ETF . ..8,900.000 |.... . 808,298 |. .21,043 |.. .. 11/13/2023 ..
78462F-10-3 ... [SPDR S&P 500 ETF TRUST .......eevemmmmmmmmmmmmnmnnnnnnnns [enmmmnnnnns [evmeeencfonnis 5,500.000 ... 781,770 ... 38,531 .. 12/14/2012 L) eeees e,
922908-36-3 ....[VANGUARD S&P 500 ETF .......ccvvvvvviiiiiiiiiiiiiiiiinnns [enmmnnnnnns [eeeeeenfos 9,900.000 810 | 5,334,219 [ 4,037,052 .. 07/05/2023 .| .eees wennnn
922908-76-9 ....[VANGUARD TOTAL STOCK MKT ETF ... ...40,320.000 11,685,139 |........ 289.810 . 11,685,139 | 1,726,402 ..o e 148,148 [ 2,120,429 [ 2,120,429 .. 12/22/2008 .| ...een e
5819999999. Subtotal - Common Stocks - Exchange Traded 30,085,995 XXX 30,065,995 11,838,958 10,811 371,300 4,915,569 4,915,569 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 36,321,903 XXX 36,321,903 18,030,577 10,811 855,428 4,945,805 4,945,805 XXX XXX
5999999999 - Total Preferred and Common Stocks 39,832,299 XXX 39,831,182 21,765,001 26,584 1,070,839 4,961,793 4,961,793 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$.. 1D 8 e TE LS s TF S e 168 s
1B 2C..$
1C 3C..$
1D 4C ..$%
1E 5C..$ ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
19648G-MY-5 ......... COLORADO ST HSG & FIN AUTH SF ... .|-...12/03/2024 ... |FHN FINANCIAL SECURITIES CORP. 778,950 |.. 750,000 ..
20775H-46-5 ......... CONNECTICUT ST HSG FIN AUTH HS ... . |--..10724/2024 ... [MORGAN STANLEY & CO. LLC .... 1,029,430 |.. .... 1,000,000 |..
313208-12-4 ......... [UMBS - POOL SD5165 . ...03/20/2024 ... [WELLS FARGO SECURITIES LLC ... .... 3,802,500 |.. .... 4,000,000 |..
3140XQ-YK-7 .........|UMBS - POOL FS8813 . .|J.P. MORGAN SECURITIES LLC ... ... 1,994,779 |.. ... 1,992,911 |..
3142GR-PR-5 .. .. |UMBS - POOL RJ1331 . . .| NOMURA SECURITIES INTERNATIONAL INC. .. ... 1,454,754 |.. ... 1,447,968 |..
3142GS-VE-5 . .|WBS - POOL RJ2412 . 12/04/2024 ... |J.P. MORGAN SECURITIES LLC ... . 7,380,582 . 7,333,208

340741-6C-0 .
45129Y-6U-5 . .
45203M-E5-6 .........

..|FLORIDA ST HSG FIN CORP REVENU
.| IDAHO ST HSG & FIN ASSN SF MTG

05/28/2024 ...
10/23/2024 ...

BOFA SECURITIES INC.
BOFA SECLRITIES INC. ..

. 769,034
. 793,485

...750,000 |..

ILLINOIS ST HSG DEV AUTH REVEN .+ [--..10/03/2024 ... | SAMUEL A RAMIREZ & CO. INC. .. ... 795,150 |..
452031-MA-6 ......... ILLINOIS ST HSG DEV AUTH REVEN woor[....05/31/2024 ... |UBS SECURITIES LLC 750,000 |..
46247E-AZ-8 ......... 10WA ST FIN AUTH SF MTGE REVEN .. [....05/08/2024 ... |MORGAN STANLEY & CO. LLC . .. .. ,000,000 |..
57587G-T6-2 ......... MASSACHUSETTS ST HSG FIN AGY H DO N I == L S AP PP PP PP PPPPINN R TT7,465 | 750,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,350,694 21,274,087
015271-BA-6 ......... ALEXANDRIA REAL ESTATE E . [-...08/26/2024 ... |MIZUHO SECURITIES USA LLC .. .... 943,480 |.. .... 1,000,000 |..
03466H-AA-1 ......... ANGEL OAK MORTGAGE TRUST 24-3 A1 - [-...04/15/2024 ... |BOFA SECURITIES INC. ........ ... 707,827 |..
036011-AQ-7 ......... ANNISA CLO LTD 16-2A ARR . . [-...07/12/2024 ... |BARCLAYS CAPITAL INC. . .... 2,500,000 |..
060516-LH-0 ......... BANK OF AMERICA CORP .+ [--..03/19/2024 ... |BOFA SECURITIES INC. .. .. ..
07336-BA-6 ......... BARCLAYS COMMERCIAL MORTGAGE S 24-C28 A5 . DO N 01 7 - 0 7 R S RS 1,287,447 |.. .... 1,250,000 |..
081915-AB-6 ......... BENCHWARK MORTGAGE TRUST 24-V12 A3 o[22 12/17/2024 ... | GOLDMAN SACHS & CO. LLC . .... 1,030,000 .. .... 1,000,000 ..
096920-AD-5 ......... BMO MORTGAGE TRUST 24-C10 A5 ...12/12/2024 ... [BMO CAPITAL MARKETS CORP. . ... 3,882,888 |.. .... 3,750,000 |..
12510H-AZ-3 . .| CAPITAL AUTOMOTIVE REIT 24-3A A1 09/27/2024 ... MORGAN STANLEY & CO. LLC .983,209 . 1,000,000

22757G-AC-7 .
30332Y-AC-5 . .
437300-AA-4 .........
43730X-AB-0 .........
46649T-AA-4 .........
46654R-AG-7 .........
494553-AE-0 .........
55287G-AA-0 .........
576360-BC-7 .........
B1747Y-FT-7 .........
682680-CE-1 .
73015C-AA-1 .
74332H-AC-0 .
74334J-AC-4 ..
74340X-CN-9 . .
753017-AB-9 .........
8174P-AB-6 .........
85520A-AC-3 .........
86358R-XZ-5 .........
863667-BF-7 .........
87231E-AA-5

87612E-BS-4 .
88164A-AC-8 .
89182N-AA-0 .

..| CROSS MORTGAGE TRUST 24-H8 A1 .
.| FIP MASTER FUNDING LLC 24-1A A1 .

..|PMT LOAN TRUST 24-INv2 A1 ...
.. | PROGRESS RESIDENTIAL TRUST 24-SFR5 B .
.. | PROGRESS RESIDENTIAL TRUST 24-SFR4 B .
|PROLOGIS LP e

o[ TARGET CORP ...evveeiiiiiiieieiiiiie s
..| TESLA SUSTAINABLE ENERGY TRUST 24-1A A3
..| TOND POINT MORTGAGE TRUST 24-1 A1 ...
.| TOND POINT MORTGAGE TRUST 24-3 A2 .

HOME PARTNERS OF AMERICA TRUST 21-1 A ..
HOME PARTNERS OF AMERICA TRUST 21-3 B ..
JP MORGAN MORTGAGE TRUST 18-3 A1
JP MORGAN MORTGAGE TRUST 21-INV8 A2 ..
KINDER MORGAN INC
MFRA TRUST 24-NOM3 A1
MASTERCARD INC
MORGAN STANLEY

RATE MORTGAGE TRUST 24-J2 A2 ..
SEQUOIA MORTGAGE TRUST 24-9 A2 ..
STAR 2024-SFR4 TRUST 24-SFR4 B ...
STRUCTURED ASSET SECURITIES 02 AL1 A3 ..
STRYKER CORP
TAUBMAN CENTERS COMMERCIAL MOR 24-DPM A ..

12/13/2024 ...
10/01/2024 ...
.|-...00/23/2024 ...
-|-...09/23/2024 ...
.|---.00/03/2024 ...
-|--..05/07/2024 ...
.|---.00/19/2024 ...
o[- 12/13/2024 ...
.|----00/03/2024 ...

...07/23/2024 ...
.| GOLDMAN SACHS & CO. LLC .
.| BOFA SECURITIES INC. ..
.| GOLDMAN SACHS & CO. LLC .
.| BARCLAYS CAPITAL INC. .
08/05/2024 ...
-|--..08/07/2024 ...
.|---.09/05/2024 ...
-|-...09/18/2024 ...
+|-...02/25/2024 ...
-|--..09/04/2024 ...

...12/06/2024 ...
09/03/2024 ...
.| DEUTSCHE BANK SECURITIES INC.
.|BOFA SECURITIES INC. ........

GOLDMAN SACHS & C0. LLC .
BOFA SECLRITIES INC. .....
J.P. MORGAN SECURITIES LLC ...
J.P. MORGAN SECLRITIES LLC ...
J.P. MORGAN SECLRITIES LLC ...
J.P. MORGAN SECLRITIES LLC ...
GOLDMAN SACHS & C0. LLC
GOLDMAN SACHS & C0. LLC ....
BOFA SECWRITIES INC. ........
MORGAN STANLEY & C0. LLC ...

MARKETAXESS ..............
J.P. MORGAN SECLRITIES LLC ...
WELLS FARGO SECURITIES LLC
CITIGROUP GLOBAL MARKETS INC. ..
CAPITALIZED INTEREST
CITIGROUP GLOBAL MARKETS INC.
WELLS FARGO SECURITIES LLC ...
WELLS FARGO SECURITIES LLC ...

. 999,985
. 749,706

.996,790
. 1,085,414
.670,320
.671,245
.760,815

....537,888 |..
....628,602 |..
....400,208 |..

,176,533 |..
771,900 |..
....999,997 |..
.... 997,760 |..
...997,460 |..

...988,750 |..
752,221 |..
,250,000 |..

....994,700 |..
... 748,125 |..
. 745,688
. 749,636
. 1,239,761
.966, 153

. 1,000,000
.750,000

. 1,000,000
. 1,050,000
.750,000

.750,000
.750,000
. 1,250,000

....610,3% |..
....682,915 |..
... 436,194 |..

,422,867 |..
750,000 |..
,000,000 |..
,000,000 |..
,000,000 |..

,000,000 |..
750,000 |..
,250,000 |..

,000,000 |..
...750,000 |..

89183F-AB4 ........ 07/17/2024 ... | J.P. MORGAN SECURITIES LLC .1,000,000
891836-AA-4 .........| TOND POINT MORTGAGE TRUST 24-4 A1A 10/18/2024 ... | GOLDMAN SACHS & CO. LLC ... .980,815 . 1,000,000
895975-AA-8 ......... TRICON RESIDENTIAL 24-SFR4 A .+ |--..10730/2024 ... | WELLS FARGO SECURITIES LLC ... ... 2,159,804 |.. 1+ 2,250,000 |..
89616V-AA-8 ......... TRICON RESIDENT AL 24-SFR2 A .+ |-..05/22/2024 ... |NOMURA SECURITIES INTERNATIONAL INC. .. ... 1,207,655 |.. ... 1,250,000 |..
89616Y-AB0 ......... TRICON RESIDENTIAL 24-SFR3 B .. . +|-..07/26/2024 ... |BOFA SECURITIES INC. eevevereeverevnens . .. ... 1,465,940 |.. ... 1,500,000 |..
94990F-AE-1 ..o WELLS FARGO COMMERCIAL MORTGAG 24-CB3 AD ....e.esreusssessssenssuensssensssassssanessssessssensssensssensssensssenesss |oenresenseennane ...12/11/2024 ... | WELLS FARGO SECURITIES LLC .uveusertsertsaeensasensstensatentstentssenesseneasenesasensssenesssnsssenessenessanens |onessenessenensasensesensanenssnene |ooensaenssenessanennans 771,943 [, 750,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 39,762,651 40,436,115
125896-BU-3 ......... CMS ENERGY CORP .. < |- 1071672024 ... | RBC CAPITAL MARKETS LLC ... ....389,000 |.. ....400,000 |..
172967-dW-4 ........ CITIGROUP INC ... .. |-...08/29/2024 ... |MORGAN STANLEY & CO. LLC ... .. ... 249,875 |.. ....250,000 |..
172967-WV-0 ......... CITIGROUP INC vt teut st eut st ettt ettt ettt ettt st s et s et st et st et et et e et ab e sbe e sbenesbenesbeneane | enresessesennans ....08/29/2024 ... [MIZUHO SECURITIES USA LLC .uveueusesesessinsseentasenestenestesessesesses et eseneebanssnenssnenesnenessenennenennesanse |sessenessenensenensanenssnensasenes |ooesssnensssensasensasans 480,625 [.veiiieiiieiiieiins 500,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
25746U-DM-8 ......... DOMINION ENERGY INC ... ....056/07/2024 ... |BARCLAYS CAPITAL INC. ..... 236,250 |...

25746U-DU-0 ......... DOMINION ENERGY INC ... ....05/07/2024 ... |VARIOUS 504,863 |...

264410-CG-8 ......... DUKE ENERGY CORP ....08/19/2024 ... | MORGAN STANLEY & CO. LLC 175,000 |...

38148B-AC-2 . ..| GOLDMAN SACHS GROUP INC .. ..11/01/2024 ... [RBC CAPITAL MARKETS LLC ... 775,775

48128B-AG-6 . ..| JPMORGAN CHASE & CO ... ..03/26/2024 ... [ JANNEY MONTGOMERY SCOTT LLC . . 370,125

665859-A0-7 ......... NORTHERN TRUST CORP ... ...08/21/2024 ... [MIZUHO SECURITIES USA LLC ...iieruuuuneeeennnnusaenennseaseeeennssaeeennnnasseeennnsseeerennnsaeeennnnnseeeennnnn 682,850 |...

1309999999. Subtotal - Bonds - Hybrid Securities 3,864,363

2509999997. Total - Bonds - Part 3 64,977,708 65,635,202 199,653
2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 64,977,708 65,635,202 199,653
4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks
36087T-44-5 ......... |POLEN OPPORTUNISTIC HIGH YIELD FD= INST ....iiiieeieunnuseernnnnenaseernnnnnssarnnnnnnsseennnnnsssernnnnnnsseennnnns | anseeeeesnnnnees |....12/31/2024 |DIVIDEND RE INVESTMENT 62,056.313 449,616 |...

5329999999. Subtotal - Common Stocks - Mutual 449,616
46137V-35-7 INVESCO S&P 500 EQ WEIGHT ETF ... ‘....07/10/2024 ‘PIPER SANDLER & 0. +.ueeeeenieeeeeemn e e e e eeenee e e e e eenae e e e e e ens e e e eennn e e e e e ennn e e e e e nnnnneeeeennnnneeeees [erennnn e e e enns 5,325.000 875,513 |...
464287-50-7 ISHARES CORE S&P MIDCAP ETF ......covvvvvivvnnnnns ....11/12/2024 ... [PIPER SANDLER & C0. ...iiieuuuusiiiiiuuunsiiiiiununsissieuuussseeseesuassesseesnaseseseanunsseseessnanssesessnnnssssrsnnnns |sonnsseesesnnnnsennees 22,550.000 |...oeniiiiiinininnns 1,485,606 |...

5819999999. Subtotal - Common Stocks - Exchange Traded Funds 2,361,119

5989999997. Total - Common Stocks - Part 3 2,810,735

5989999998. Total - Common Stocks - Part 5

5989999999. Total - Common Stocks 2,810,735

5999999999. Total - Preferred and Common Stocks 2,810,735

6009999999 - Totals 67,788,443 XXX 199,653
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11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
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Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
36179T-4P-7 .. | GOVERNMENT NATL MTG ASSOC Il #MA5330 ......... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ....82,580 |... .. 82,580 .. 82,670 [.. ..07/20/2048 .
36179T-7L-3 .. | GOVERNMENT NATL MTG ASSOC Il #MA5399 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 20,503 20,508 |.. ..08/20/2048 .
36179T-Z5-7 .. | GOVERNMENT NATL MTG ASSOC Il #MA5264 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 34,031 34,031].. ..06/20/2048 .
3620AU-TE-4 .. | GOVERNMENT NATL MTG ASSOC #740449 .. ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 15,450 15,450 |.. ..11/15/2040 .
3620AN-TA-8 .. | GOVERNMENT NATL MTG ASSOC #742245 .........ccoef.weeeen .12/01/2024 . (MBS PAYDOIN 100.0000 .. ..4,629)... ....4,629 ..01/15/2041 .
3620C6-YU-3 .. | GOVERNMENT NATL MTG ASSOC #750523 .........cccef.oeenn ..12/01/2024 . (MBS PAYDONN 100.0000 .. 1,547 ). ....1,547 ..11/15/2040 .
36230P-NJ-5 ...| GOVERNMENT NATL MTG ASSOC #754893 .............|....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..6,173 ... ....6,173 ..12/15/2040 .
38376T-BF-8 .. | GOVERNMENT NATIONAL MORTGAGE A 10 12 DA .....[....... ..12/01/2024 . | MBS PAYDONN 100.0000 ...|...ceeeeeeeieinnnenns |oveeeeiinnnns 1,927 | 1,927 ..01/16/2040 .
0109999999. Subtotal - Bonds - U.S. Governments 166,840 166,840 171,171 167,043 (204) (204) 166,840 XXX
‘ |SECURITY CALLED AT
495188-NE-0 .. | KING CNTY WA SCH DIST #409 TAH ......cevvvvveee [oeeens ..01/21/2024 .| 100.00000000 100.0000 . |....ceeveeeeeeeeeeees |oveeeeennens 250,000 [...vvvvnnnnns 250,000 )............ 270,936 [.....oe.eee 250,000 fovvvvvvvrnnnnnnninn foeeeeeeiiiiieiiees fevvviiiiiiiiiiiees fo e o, 250,000 ..12/01/2030 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 250,000 250,000 270,935 250,000 250,000 XXX
STIFEL NICOLAUS &
04048R-NU-6 .. | ARIZONA BRD OF RGTS ST UNIV Y ......ccoeeeeins [ ooenns ..09/13/2024 . | COMPANY INCORPORATED ... |.oceeeeeeeieiiiiiinns |oeeieeeeees 253,587 |.coeeeeenns 250,000 |..cceennnns 290,540 |............ 257,169 |ooeeeeeieee [ (3,349) e fooeeeee (3,349) | [, 253,820 ..07/01/2035 .
MORGAN STANLEY & CO.
20270C-G6-6 .. |ENERGY N W WA ELEC REVENUE .........coovvvveeees [eeeeiin e 09/13/2024 . [LLC . ..1,017,199 |.......... 1,000,000 |......... 1,192,170 |......... ,032,089 |. .. (15,005)]... ..1,017,085 |.... ..07/01/2027 .
3128MM-LD-3 .. | FEDERAL HOME LN MTG CORP #G18323 . ..09/01/2024 . (MBS PAYDOIN 100.0000 .. 2,904 ....2,99% .. ....3,082 |.. 2,994 |. ..09/01/2024 .
3128PP-5E-9 ...| FEDERAL HOME LN MTG CORP #J10845 ..............[....... ..09/01/2024 . (MBS PAYDONN 100.0000 .. 4,159 ... ....4,215 4,159 | ..10/01/2024 .
3128PQ-PY-1 .. | FEDERAL HOME LN MTG CORP #J11339 ............o.|.oeeis ..12/01/2024 . (MBS PAYDONN 100.0000 .. ... 23,799 ... ..12/01/2024 .
31306X-2A-0 .. | FEDERAL HOME LN MTG CORP #J20769 ..............[....... .12/01/2024 . [MBS PAYDONN 100.0000 .. ....58,577 |... ..10/01/2027 .
3131XJ-F9-8 .. |UMBS - POOL ZL2892 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 2,287 ... ..04/01/2042 .
3131XJ-G2-2 .. |UMBS - POOL ZL2917 .... ..12/01/2024 . MBS PAYDONN 100.0000 .. .. 3,606 |... ..04/01/2042 .
3131XJ-N6-5 .. |UMBS - POOL ZL3113 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..05/01/2042 .
3131XJ-VC-3 .. |UMBS - POOL ZL3311 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..07/01/2042 .
3131XK-KC-2 .. |UMBS - POOL ZL38O1 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..10/01/2042 .
3131XQ-52-5 .. |UMBS - POOL ZL8964 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..01/01/2045 .
3131XQ-VR-4 .. |UMBS - POOL ZL8724 . ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..11/01/2044 .
3131XT-VP-2 .. |UMBS - POOL ZM0622 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..12/01/2045 .
31320J-P2-7 ...|UMBS - POOL ZA1341 .... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..09/01/2042 .
31329J-P3-5 ...|UMBS - POOL ZA1342 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..10/01/2042 .
31320J-P4-3 ...|UMBS - POOL ZA1343 .... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..10/01/2042 .
31329K-X9-0 .. |UMBS - POOL ZA2504 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..04/01/2038 .
3132A4-68-2 ...|UMBS - POOL ZS4481 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..04/01/2042 .
3132A4-7A-0 .. |UMBS - POOL ZS4489 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2042 .
3132A4-7B-8 .. |UMBS - POOL ZS4490 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..07/01/2042 .
3132A4-B4-9 ...|UMBS - POOL ZS3659 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..12/01/2042 .
3132A4-PWi-2 ...|UMBS - POOL ZS4037 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..05/01/2044 .
31320N-58-5 ...|UMBS - POOL SD1742 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..10/01/2052 .
3132DN-VV-2 ...|UMBS - POOL SD1528 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..08/01/2062 .
31320P-AE-8 .. |UMBS - POOL SD1805 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..11/01/2082 .
313200-YU-4 ...|UMBS - POOL SD3423 .. ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..07/01/2083 .
313208-112-4 ...| UMBS - POOL SD5165 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ... 242,363 ....230,3% ..08/01/2052 .
3133GE-X4-5 .. |UMBS - POOL ON7899 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. .. 186,871 .. 192,798 ..09/01/2036 .
3136AC-V5-7 .. |FANNIE MAE 13 15 GP ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..03/25/2042 .
3136AK-DG-5 .. |FANNIE MAE 14 36 OB ......ceeeeveeeeeeeeeeeees o ..12/01/2024 .| MBS PAYDONN 100.0000 .. ..09/25/2033 .
3138EM-EQ-0 .. |UMBS - POOL AL4642 ........evvvvmmnnnnnnnnnnnnnnnns [ eeeens ..12/01/2024 . (MBS PAYDOIN 100.0000 .. .. 11/01/2027 .
3138EN-2N-8 .. |UMBS - POOL AL6180 ..ooovveeeeeeeieieeeeeeeeeee [ e | 12/01/2024 .| MBS PAYDOWN 100.0000 .. ..01/01/2045 .
3138EN-EB-1 .. |UMBS - POOL AL5529 . ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..06/01/2044 .
3138EN-MF-3 .. |UMBS - POOL AL5757 . ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..09/01/2044 .
3138EP-WS-9 .. |UMBS - POOL AL6956 ... ..12/01/2024 . [ MBS PAYDONN 100.0000 .. ..06/01/2045 .
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3138ER-2D-1 .. |UMBS - POOL AL9771 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ....83,622 ... ...83,622 .. 83,826 |.. .. (204))... ..02/01/2047 .
3138MO-PE-5 .. |UMBS - POOL AP5820 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. 31,722 31,807 ..11/01/2042 .
31381-GD-3 .. |UMBS - POOL AR3795 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 12,065 12,076 ..02/01/2043 .
3138M14-M2-4 .. |UMBS - POOL ARG676 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 76,747 ..02/01/2043 .
3138MB-XQ-3 .. |UMBS - POOL AS2486 .... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. 7,611 ..05/01/2044 .
3138IE-KE-8 .. |UMBS - POOL AS4792 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ....15,244 |... ..04/01/2045 .
3138X0-YU-6 .. |UMBS - POOL AU1622 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ....065,895 |... ..07/01/2043 .
3138YW-H4-2 .. |UMBS - POOL AZ4750 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. .. 14,811 ..10/01/2045 .
3140GS-PD-8 .. |UMBS - POOL BH4019 ... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ....21,666 |... ..09/01/2047 .
3140J6-GJ-0 .. |UMBS - POOL BM2000 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ...52,514 ... ..05/01/2047 .
3140K3-J2-9 ...|UMBS - POOL B07480 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. .... 126,958 ....130,885 ..12/01/2049 .
3140KN-KN-7 .. | UMBS - POOL BQ300O0 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. .... 103,946 ....107,714 ..10/01/2050 .
31400F-82-6 .. |UMBS - POOL CA7736 . ..12/01/2024 . (MBS PAYDOIN 100.0000 .. . 354,202 |.. . 374,085 |.. ..11/01/2050 .
31400R-UP-6 ...|UMBS - POOL CB5989 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 285,179 |.. . 284,243 |.. ..03/01/2053 .
31400R-XA-6 .. |UMBS - POOL CB6072 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 215,335 |.. . 214,090 |.. ..04/01/2053 .
3140X7-2G-3 .. |UMBS - POOL FM4374 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. .... 186,835 ... 102,819 ..09/01/2050 .
3140XE-CK-8 .. |UMBS - POOL FMO973 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. .. 114,372 .. 113,836 ..08/01/2051 .
3140XG-NB-1 .. |UMBS - POOL FS1285 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..02/01/2052 .
3140XH-JE-8 .. |UMBS - POOL FS2060 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2062 .
3140XJ-VG-5 .. |UMBS - POOL FS3314 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..11/01/2042 .
3140XQ-YK-7 .. |UMBS - POOL FS8813 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2063 .
31416R-AJ-2 .. |UMBS - POOL AA7208 .... ..05/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2024 .
314178-CT-5 .. |UMBS - POOL AC5481 ... ..11/01/2024 . (MBS PAYDONN 100.0000 .. ..11/01/2025 .
31417U-V5-1 .. |UMBS - POOL AC7835 . ..06/01/2024 . MBS PAYDONN 100.0000 .. ..12/01/2024 .
31417U-WF-8 .. |UMBS - POOL AC7845 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..01/01/2025 .
31418C-YN-8 .. |UMBS - POOL MA3416 . ..12/01/2024 . MBS PAYDONN 100.0000 .. ..07/01/2048 .
31418D-XG-2 .. |UMBS - POOL MA4278 . ..12/01/2024 . (MBS PAYDOIN 100.0000 .. . K ..03/01/2036 .
3142GR-PR-5 ...| UMBS - POOL RJ1331 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. 28,115 |. ..04/01/2054 .
3142GS-VE-5 .. |UMBS - POOL RJ2412 .. ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ...31,143 | ..09/01/2054 .
ICE BONDS SECURITIES
349515-XJ-0 ...| FORT WORTH TX WTR & SWR REVENU .......cevvvvens [eeeenns ..09/13/2024 . [ CORPORATION ..vvvvvvvvvvnnsfoeeeeeeeeeeeeieneeens Joeeeeeeeees 526,220 |............. 500,000 |..eevvreees 606,885 |............ 537,458 |..ooeeeeeeeeee [, (E-TPZ1C)] R (8,246) |.coeeeeeeeeeeeees o 520,212 |ovviiiiiiiiiiies e (2,992)]0evvennns (8173 27,153 |..02/15/2030 .
MORGAN STANLEY & CO.
442435-4B-6 ...|HOUSTON TX UTILITY SYS REVENE ................ [.oeees .09/13/2024 L [LLC oovvvviiiiiiiiiiiiiiii e e 502,085 |............. 500,000 |..eevveeees 580,770 |............ 503,445 [ foeeeeeees ()] PO RN (7)) O I 500,000 |ooeeeeeiieiiieens e 2,055 [ouuuennnne 2,055 [ovviiinnnnns 20,903 |..05/15/2025 .
SINKING FUND REDEMPTION
45203M-MA-6 .. | ILLINOIS ST HSG DEV AUTH REVEN ........ccevvrns [oeeenn ..07/01/2024 .1100.0000 ......cceveereeees e e 30,000 [.oeeeeeennnnn 30,000 [evvvrernnns AR Y A R T [ oo Tl [ L O Y R 17/1..04/01/2053 .
MILLENNIUM ADVISORS LLC
48507T-FR-9 .. |KANSAS CITY MO SANTN SWR SYSR ....cceeeeeeeees [ eeeeen e 09/13/2024 . ...260,010 |... .. 250,000 ...271,003 .. (766)... ..01/01/2032 .
ROB
48507T-FS-7 .. |KANSAS CITY MO SANTN SR SYSR .......ccceeeees oo ..09/13/2024 . INCORPORATED .............................................. 249,728 |............. 250,000 |............ 269,985 [....uvvnnes 262,617 |oveeeeeeeee [ [(RIAL:)] FOUUUUUOTUR N (IAL:) ) FOPRRORRPR I 250,740 [oveeniiii [ (1,012)]........... (1,012)].ccceennnnn 12,083 [..01/01/2033 .
SECURITY CALLED AT
592646-65-7 .. |MET WASHINGTON DC ARPTS AUTH A ..o oot |0 10/08/2024 .| 100.00000000 100.0000 . |. ...250,000 |... .. 250,000 ... 288,528 ..10/01/2028 .
TD SECURITIES AUTOMATED
594615-BX-3 .. |MICHIGAN ST BLDG AUTH REVENUE .........cccoovin|oeeeenn ..09/13/2024 . [ TRADING LLC .oovvvvrirnes oo | 507,150 [c.vvvvvvnnns 500,000 |..eevveeees 578,685 |............518,876 |...........ooooeit fennnnnnns (7,361) e [, (7,361) |eeveererrniiinins foeeeeeeens 511,615 [ [ (4,365)...0unnnnn (4,365).0vvvvnnnnnns 22,986 |..04/15/2038 .
SINKING FUND REDEMPTION
60416Q-FW-9 .. | MINNESOTA ST HSG FIN AGY HOMEO ..........ooovvs [eeeeeen |n 12/01/2024 .1100.0000 ....oenmmmmnnnnnns [ foeeeins 18,180 [ouvvvvvnnnnns 18,180 ............. 18,180 [oovvvveennns L O ) R AP R L Y R Ry 252 1..09/01/2041 .
SINKING FUND REDEMPTION
604160-GB-4 .. |MINNESOTA ST HSG FIN AGY HOMEO ........ccevvvns [oeeennn ..12/01/2024 .1100.0000 .......coeeveeeies e e 55,652 [cuvvvvrvnnnnnns 55,652 |......c.en 55,652 [..evvvvennns L O O ) R A R [l O U R R 1,049 1..11/01/2044 .
SINKING FUND REDEMPTION
613349-2F-5 ...| MONTGOMERY CNTY MD HSG OPPORTU ..........eevvunnfneeens ..07/01/2024 .1100.0000 ......ceoveeeeeies e e 60,000 |.............. 60,000 |............. 64,475 |....oennnnne LT O O O FPO LT O Y AU R 2,400 [..01/01/2031 .
MILLENNIUM ADVISORS LLC
644614-2R-9 ...|NEW HAMPSHIRE ST HLTH & EDU FA ......ovvvveenes oo L.09/13/2024 | . | | 263,203 [..ccciinnnns 250,000)............ 293,880 |............ 257,302 | | (3,430).eevveeiieiiiiiiins foeeieiiins (3,435) [ouvvvnnniiiis Joverinnnns 253,916 [..ocooiiiiiiiiies foiiiinnnnns (624)]............. (624)]............. 15,104 [..07/01/2028 .
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SWBC INVESTMENT
644614-25-7 .. |NEW HAMPSHIRE ST HLTH & EDU FA ...oovvvvveenens [ oo .09/13/2024 . [SERVICES LLC ooooeeeeeees oo e 253,225 | 250,000 |..cceennnns 291,500 f...ooeeeeeee 256,981 |..ooeeeeieii [ (K251 )] R (3,261) 15,104 [..07/01/2029 .
J.P. MORGAN SECURITIES
649710-TV-2 .. |NEW YORK CITY NY TRANSITIONAL .... ..09/13/2024 . ...251,743 |... .... 250,000 .... 291,595 ..(3,404)|... ..(3,404)|... .... 14,063 [..02/01/2033 .
649883-C5-2 ...|NEW YORK ST MTGE AGY HOMEOWNER ..10/01/2024 . [MATURITY 100.0000 750,000 .750,000 |.. . 750,000 |.. . 23,625 (..10/01/2024 .
682001-EA-6 .. | OMAHA NE PUBLIC PWR DIST ELECR ... ..08/01/2024 . | PREREFUNDED ...250,000 |... .. 250,000 .. 292,425 ..(3,012)[... ..(3,012)|... .. 12,500 |..02/01/2032 .
ICE BONDS SECURITIES
733581-UU-6 .. |PORT AUTH OF NEW YORK & NEW JE ... ..09/13/2024 . [ CORPORATION ..... ...500,295 |... .... 500,000 ....583,835 .507,573 |. ..(6,795)]... ....(6,79)]... ... 500,778 |.... ... (483)f... ... 22,986 [..10/15/2027 .
73358M-VW-1 .. | PORT AUTH OF NEW YORK & NEW JE ... ..09/13/2024 . [BOFA SECLRITIES INC. .. ...251,048 |... .. 250,000 ... 285,035 . 265,365 |.. ..(2,822)[... ..(2,822) ... ..252,543 |.... .. (596)... .. 10,938 [..05/01/2031 .
SECURITY CALLED AT
746189-QV-4 .. |PURDUE UNIV IN UNIV REVENUES .........cccoeeeee [eeeeen |0 04/02/2024 .|101.02200000 101.0219 . |..ccoeeeeeeeeenennens |oeeeeeens 1,010,219 |.......... 1,000,000 |......... 1,219,820 |......... 1,144,798 |oevveviiiiiiiiiiens [ ([ 127)] A (3,262) |-eeeeeeeeeeeeeees [ 1,141,536 [ [ (141,536)........ (141,536).vevvvvnnnnns 50,373 |..07/01/2035 .
SECURITY CALLED AT
83756C-FR-1 .. | SOUTH DAKOTA HSG DEV AUTH ........evvvmmmmmnnnnnn [ eeeeenn ..02/07/2024 . {100.00000000 100.0000 . |.....ceeverreeeeennns |oeerereenennns 5,000 |.eoeeeiiennnnns 5,000 fc.vvvvnnnnnnnns 5,397 [couenrnnnnnnne 5,000 [cuvvvvmmmnnnnnninnn foereeeeineieins o e e [ LT O R 53 [..11/01/2044 .
SINKING FUND REDEMPTION
88258M-AA-3 .. | TEXAS NATURAL GAS SECURITIZATION .......oooeees|eeeenn |e 10/01/2024 .1100.0000 .....eummnnmmnnnnn [ foeeieiis 54,821 [covvvviininnns 54,821 1............. 54,821 [.uunnnnnnnnn L3872 O U A R R R 54,821 |oeeeeiiiiiiiiins e e e 2,457 |..04/01/2035 .
MORGAN STANLEY & CO.
91476P-LA-4 .. |UNIV OK REVENUES ............coooeeiiinnnnnnnnnnnns [ oenes ..09/13/2024 . [LLC .... 15,104 [..07/01/2031 .
92818G-JK-0 .. | VIRGINIA ST RESOURCES AUTH INF . ..11/01/2024 . | MATURITY 100.0000 .. s L e o 3,231..11/01/2024 .
0909999999. Subtotal - Bonds - U.S. Spemal Revenues (73,550) (73,550) 11 989 896 (149,763) (149,763) 455,190 XXX
00287Y-BZ-1 . [ABBVIE INC ..ovoeeeeceiececeeieeeieeeeenees | e | 11/21/2024 . [MATURITY 100.0000 ... [oeeevecereieciries orveeeeess 750,000 fovnocveir. 750,000 [ovvvoenv. 749,333 [oooviecv s 749,875 [ [eoieeieen125 [ [ 195 o o 750,000 . 11/21/2024 .
00971A-AA-0 .. | AJAX MORTGAGE LOAN TRUST 21-A A1 .....eevveuiin]oeeens ..12/25/2024 . (MBS PAYDONN 100.0000 .. ...29,566 |.... ..09/25/2065 .
01748R-AL-9 .. | ALLEGRO CLO LTD 17-1A AR ..eevvvvvvvnvnnninnnnnns [ eeeeen e 05/09/2024 . | VARIOUS ..1,842,061......... 1,842,061 .. 1,842,061 ..10/16/2030 .
02008D-AC-3 .. | ALLY AUTO RECEIVABLES TRUST 22-3 A3 ..........|....... ..12/15/2024 . (MBS PAYDONN 100.0000 .. .... 399,848 .... 399,823 ..04/15/2027 .
034631-AD-5 .. | ANGEL OAK MORTGAGE TRUST 19-2 M1 ......eevvvuns]oeeeens ..12/01/2024 . (MBS PAYDONN 100.0000 .. .... 322,460 ... 321,200 ..03/25/2049 .
03464K-AA-6 .. | ANGEL OAK MORTGAGE TRUST 19-5 A1 ......cccoviis|oeeenn ..12/01/2024 . (MBS PAYDONN 100.0000 .. ...37,598 ..10/25/2049 .
03466H-AA-1 .. | ANGEL OAK MORTGAGE TRUST 24-3 A1 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. . .. 57,016 ..11/26/2068 .
036011-AG-9 .. | ANNISA CLO LTD 16-2A AR ... ..07/20/2024 . (MBS PAYDONN 100.0000 .. . 2 966,829 |... ..2,966,829 ..07/20/2031 .
036011-AQ-7 .. | ANNISA CLO LTD 16-2A ARR .. ..10/20/2024 . (MBS PAYDONN 100.0000 .. .. 460,467 ..07/20/2031 .
SECURITY CALLED AT
04016L-AS-6 .. | ARES CLO LTD 17-42A BR .. D ..03/15/2024 . |100.00000000 100.0000 . 1,500,000 |.. . 1,500,000 |.. ..1,500,000 |. ..01/22/2028 .
042858-AA-8 .. | ARROYO MORTGAGE TRUST 19-2 A1 ..12/01/2024 . (MBS PAYDOIN 100.0000 .. 48,805 |.. ...48,805 |. ..04/25/2049 .
056820-AQ-9 .. | BAIN CAPITAL CREDIT CLO LIMIT 17-1A AR ... [....... ..05/10/2024 . [ VARIOUS 1, 969 446 |... 1,969,446 ..1,969,446 |.... ..07/20/2030 .
SECURITY CALLED AT
06405L-AC-5 .. | BANK OF NY MELLON CORP ........covvvvrrvverrennnns|veeens ..11/21/2024 . {100.00000000 100.0000 . |. ..1,750,000 |.......... 1,750,000 |......... 1,750,000 ..1,750,000 |.... ..11/21/2025 .
07336L-AB-9 .. | OCEANVIEN MORTGAGE TRUST 21-2 A2 ............oof.eeeies ..12/01/2024 . (MBS PAYDOIN 100.0000 ...|. . ...40,29% |.... ..06/25/2051 .
110122-CM-8 .. | BRISTOL-MYERS SQUIBB CO ......ccevvvvveeveereeens | eveees ..07/26/2024 . [MATURITY 100.0000 (14 529)... ..1,500,000 |.... ..07/26/2024 .
12510H-AZ-3 .. | CAPITAL AUTOMOTIVE REIT 24-3A A1 ..oooeeieiiii | veneen |0 12/15/2024 . MBS PAYDOWN 100.0000 .. ...10,000 |.... ..10/15/2054 .
12549B-AY-4 .. | CIFC FUNDING LTD 13-2A A1L2 ....cooeeeeennneeis | s ..10/18/2024 . MBS PAYDONN 100.0000 ... |..cccveerrrrenrnnnns Joeeeee.. 329,001 |..eeeel. 329,001 | 329,001 329,001 ..10/18/2030 .
125530-AJ-6 ...| CIFC FUNDING LTD 19-1A AR .... ..10/20/2024 . (MBS PAYDONN 100.0000 .. ... 1,750,000 |......... 1,750,000 ..04/20/2032 .
12592L-BH-4 ...| COMM MORTGAGE TRUST 14 CR20 A3 ... ..08/01/2024 . MBS PAYDONN 100.0000 .. ..1,633,159 .. 11/10/2047 .
12659Y-AA-2 .. | COLT FUNDING LLC 22-3 A1 ..12/01/2024 . (MBS PAYDOIN 100.0000 ...23,540 |.. s .. ..02/25/2067 .
13645R-BD-5 ...| CANADIAN PACIFIC RAILWAY .. ..12/02/2024 . [MATURITY 100.0000 .... 500,000 . 499 340 .. 12/02/2024 .
14318D-AC-3 .. | CARMAX AUTO OWNER TRUST 23-1 A3 .....ccevvvvins | eeeees ..12/15/2024 . (MBS PAYDONN 100.0000 .. .. 301,125 ...301,100 ..10/15/2027 .
17328P-AQ-6 .. | CITIGROUP MORTGAGE LOAN TRUST 20-EXP2 A3 ....J....... ..12/01/2024 . MBS PAYDONN 100.0000 .. ..08/25/2050 .
17328P-AX-1 .. | CITIGROUP MORTGAGE LOAN TRUST 20-EXP2 A4 ....|....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..08/25/2050 .
19685E-AA-9 .. | COLT FUNDING LLC 22-2 AT ...coovvviiiiiiiiiieeens | e ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..02/25/2067 .
2026811-AA-2 .. | COMMONBOND STUDENT LOAN TRUST 21-AGS A ..12/25/2024 . (MBS PAYDONN 100.0000 .. ..03/25/2052 .
21872N-AA-8 .. | COLONY AMERICAN FINANCE LTD 19-3 A . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 369,693 |.. . 369,683 |.. 369 688 ..10/15/2052 .
21873A-AA-5 .. | COLONY AMERICAN FINANCE LTD 20-4 A . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 132,359 |.. . 132,356 |.. . 132,358 .. 12/15/2082 .
22758C-AB-7 .. |CROSS 23-H1 A2 ...ccoveeiiiiiiiiiens ..12/01/2024 . (MBS PAYDONN 100.0000 .. .379,209 |.. . 379,202 |.. . 379,209 ..03/25/2068 .
26251L-AC-8 .. | DRYDEN SENIOR LOAN FUND 18-64A A . ..10/18/2024 . MBS PAYDONN 100.0000 .. ...42,002 |.. .. 42,002 |.. ..04/18/2031 .
26251N-AB-6 .. | DRYDEN SENIOR LOAN FUND 18-60A A ..............f....... ..10/15/2024 . | MBS PAYDONN 100.0000 .. .. 292,657 ... 202,657 ..07/15/2031 .




€vid

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
30332Y-AC-5 ...|FIP MASTER FUNDING LLC 24-1A A1 ..........eeeee ..12/15/2024 . (MBS PAYDONN 100.0000 .. ..10/15/2054 .
31574X-AB-4 .. |ELLINGTON FINANCIAL MORTGAGE T 21-1 A2 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..02/25/2066 .
33767J-AA-0 .. | FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR2 A .. ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..10/19/2037 .
33767M-AA-3 .. | FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR1 A .. ..09/01/2024 . (MBS PAYDONN 100.0000 .. ..08/17/2037 .
33768E-AA-0 .. |FIRSTKEY HOMES TRUST 22-SFR3 A ............oee. oo ..07/01/2024 . (MBS PAYDONN 100.0000 .. ..07/17/2026 .
33768N-AA-0 .. | FIRSTKEY HOMES TRUST 22-SFRT A ......ccoeeeeens oo ..05/01/2024 . (MBS PAYDONN 100.0000 .. ..05/17/2039 .
33851K-AG-1 .. | FLAGSTAR MORTGAGE TRUST 20-2 A4 .. ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..08/25/2050 .
33852F-AE-6 .. | FLAGSTAR MORTGAGE TRUST 21-4 A5 ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2051 .
33852H-AB-8 .. | FLAGSTAR MORTGAGE TRUST 21-8INV A3 . ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..09/25/2051 .
33852H-AP-7 ...| FLAGSTAR MORTGAGE TRUST 21-8INV A18 ..........|....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..09/25/2051 .
345295-AD~1 ... FORD CREDIT AUTO OWNER TRUST 22-D A3 ....cov. | cevene ..12/15/2024 . [NBS PAYDOIN 100.0000 . ..05/17/2027 .
36169K-AA—4 .. [GOAT 22-NOI2 AT oo [ e .12/01/2024 . |IBS PAYDOIN 100.0000 .. . ..02/25/2067 .
362501-AA-9 .. [GS MORTGAGE-BACKED SECURITIES 20-NQH1 AT ... |....... ..12/01/2024 . [NBS PAYDOIN 100.0000 . .. 118,506 .. 118,504 118,506 |.... ..00/27/2060 .
SECURITY CALLED AT
36319T-AQ-9 .. | GALAXY CLO LTD 17-23A B1R . ..02/23/2024 . |100.00000000 100.0000 .500,000 |.. .500,000 |.. .500,000 . 500,000 |. ..04/24/2029 .
437300-AA-4 .. |HOME PARTNERS OF AMERICA TRUST 21-1 A ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..9,472 ..09/17/2041 .
43730X-AB-0 .. |HOME PARTNERS OF AMERICA TRUST 21-3 B ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..01/17/2041 .
437310-AC-2 ...|HOME PARTNERS OF AMERICA TRUST 19-1 B ..07/01/2024 . (MBS PAYDONN 100.0000 .. ..09/17/2039 .
46649T-AA-4 .. | JP MORGAN MORTGAGE TRUST 18-3 A1 ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..09/25/2048 .
46654R-AG-7 .. | JP MORGAN MORTGAGE TRUST 21-INV8 A2 ..........|....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..05/25/2052 .
552747-AA-5 .. |MFRA TRUST 21-INVI A1 oo [ s ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..01/25/2056 .
55285K-AA-3 .. |MFRA TRUST 22-INV3 A1 ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..10/25/2057 .
55446M-AA-5 .. IMACH 1 19-1 A oo s ..12/15/2024 . (MBS PAYDONN 100.0000 .. . ..10/15/2039 .
58770A-AC-7 .. | MERCEDES-BENZ AUTO RECEIVABLES 23-1 A3 ......[....... ..12/15/2024 . (MBS PAYDONN 100.0000 .. 185 099 .... 185,077 ..11/15/2027 .
59166E-AB-1 .. |METLIFE SECURITIZATION TRUST 19-1A A1A . ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ...25,430 |.. .. 25,892 |.. ..04/25/2058 .
617710-AJ-0 .. | MORGAN STANLEY RESIDENTIAL MOR 20-1 A2A ..12/01/2024 . (MBS PAYDONN 100.0000 .. ...23,162 .. .. 12/25/2050 .
61772L-AJ-0 .. | MORGAN STANLEY RESIDENTIAL MOR 21-2 A3 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..05/25/2051 .
63942B-AA-2 .. |NAVIENT STUDENT LOAN TRUST 21-A A .. ..12/15/2024 . (MBS PAYDONN 100.0000 .. ..05/15/2069 .
63943B-AA-1 .. |NAVTR 2021-1 A ....oovvinniniinnninnne ..12/15/2024 . (MBS PAYDONN 100.0000 .. ..11/15/2046 .
648300-AB-9 .. |NEW RESIDENTIAL MORTGAGE LOAN 19-2A A1 ......|.......|.. 12/01/2024 .| MBS PAYDOWN 100.0000 .. .. 12/25/2057 .
64831M-AA-0 .. |NEW RESIDENTIAL MORTGAGE LOAN 22-NQM2 A1 ... |....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..03/27/2062 .
64831V-AA-0 .. |NEW RESIDENTIAL MORTGAGE LOAN 22-NQM5 A1 ... |....... .12/01/2024 . (MBS PAYDONN 100.0000 .. ..11/25/2052 .
64831V-AC-6 .. |NEW RESIDENTIAL MORTGAGE LOAN 22-NQM5 A3 ... |....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. .. 11/25/2052 .
67647L-AA-9 .. | OCEANVIEN MORTGAGE TRUST 21-1 A1 ......oeeeeenn]oeeens ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..05/25/2051 .
67647L-AU-5 .. | OCEANVIEN MORTGAGE TRUST 21-1 A19 ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..05/25/2051 .
67647T-AV-6 .. | OCEANVIEN MORTGAGE TRUST 21-1 A20 ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/25/2051 .
67647V-AA-7 .. | OCEANVIEN MORTGAGE TRUST 21-3 A1 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/25/2051 .
67647V-AU-3 .. | OCEANVIEN MORTGAGE TRUST 21-3 A19 ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/25/2051 .
676471i-AV-9 .. | OCEANVIEN MORTGAGE TRUST 21-3 A20 ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..07/25/2051 .
753917-AB-9 .. | RATE MORTGAGE TRUST 24-J2 A2 ...... ..12/01/2024 . MBS PAYDONN 100.0000 .. ..07/25/2054 .
81747C-AU-5 .. | SEQUOIA MORTGAGE TRUST 19-CH2 A19 ........ccoof.eeeees |t 12/01/2024 . | MBS PAYDOWN 100.0000 .. ..08/25/2049 .
81748J-AU-9 .. | SEQUOIA MORTGAGE TRUST 19-4 A19 .. ..12/01/2024 . MBS PAYDONN 100.0000 .. ..11/25/2049 .
81748X-AA-2 .. | SEQUOIA MORTGAGE TRUST 21-5 A1 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..07/25/2051 .
81749P-AB-6 .. | SEQUOIA MORTGAGE TRUST 24-9 A2 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..10/25/2054 .
827304-AA-4 .. |PROJECT SILVER 19-1 A ....ovvviiiiiiniinnininnnnns [ eeeees ..12/15/2024 . (MBS PAYDONN 100.0000 .. ..07/15/2044 .
86212X-AB-6 .. | STORE MASTER FUNDING LLC 19-1 A2 ..............| .ot ..12/20/2024 . (MBS PAYDONN 100.0000 .. ..11/20/2049 .
86358R-XZ-5 .. | STRUCTURED ASSET SECURITIES 02 ALT A3 ....... [....... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..02/25/2032 .
88432C-BB-1 .. |WIND RIVER CLO LTD 14-1A ARR ...eevvvvvvrvnnnnns [ eeeeen e 10/18/2024 .| MBS PAYDOWN 100.0000 .. ..07/18/2031 .
89175I-AA-1 .. | TOWD POINT MORTGAGE TRUST 18-3 A1 ............ [....... ..12/01/2024 . | MBS PAYDONN 100.0000 .. ..05/25/2058 .
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89175V-AA-1 .. | TOWD POINT MORTGAGE TRUST 18-2 A1 ............ ..12/01/2024 . (MBS PAYDONN 100.0000 .. ...77,618 |... .. 78,341 |.. . (724)[... .. (724))... ..03/25/2058 .
89180D-AA-4 .. | TOWD POINT ASSET FUNDING LLC 21-HE1 A1 ..12/01/2024 . (MBS PAYDONN 100.0000 .. 54,651 ..02/25/2063 .
89182N-AA-0 .. | TOWD POINT MORTGAGE TRUST 24-1 A1 .. ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..03/25/2064 .
89183G-AA-4 .. | TOWD POINT MORTGAGE TRUST 24-4 A1A . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..10/27/2064 .
891940-AC-2 .. | TOYOTA AUTO RECEIVABLES OINNER 23-A A3 ..12/15/2024 . (MBS PAYDONN 100.0000 .. ..09/15/2027 .
89616V-AA-8 .. | TRICON RESIDENTIAL 24-SFR2 A ... ..08/01/2024 . MBS PAYDONN 100.0000 .. .. ..06/17/2040 .
904764-BG-1 .. | UNILEVER CAPITAL CORP ..03/07/2024 . [MATURITY 100.0000 ... 500,000 . 499,869 |.. ..03/07/2024 .
SECURITY CALLED AT
91802R-AJ-8 .. |UTILITY DEBT SECURITIZATION AU ...ovvvnnnnnnnnn [ eeeens ..03/14/2024 .1 100.00000000 100.0000 .. 1,000,000 . 1,035,165 |.. ..12/15/2030 .
92212K-AA-4 .. | VANTAGE DATA CENTERS LLC 19-1A A2 .. ..06/20/2024 . [ VARIOUS ... 956,666 |.. ..07/15/2044 .
92538N-AB-3 ...| VERUS SECURITIZATION TRUST 22-4 A2 ........... [....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..04/25/2067 .
92556V-AB-2 .. |VIATRIS INC ooooeiiiiiiiiiiiiiiieiecceceeecceee [ e ..09/16/2024 . | TENDER OFFER .... 500,000 ... 498,900 . ..06/22/2025 .
92837K-AA-9 .. | VISIO 2020-1 TRUST 20-1 A1 .. ..12/01/2024 . (MBS PAYDONN 100.0000 .. .. 124,993 ). 124,901 . 124 992 |[.. ..08/25/2085 .
92916X-AJ-6 .. | VOYA CLO LTD 13-3A A1RR ...... ..10/18/2024 . (MBS PAYDONN 100.0000 .. ..1,060,435 |.. . 1,060,435 |.. . 1,060,435 K ..10/18/2031 .
92939F-AT-6 .. | WiF-RBS COMMERCIAL MORTGAGE TR 14 C21 A4 ..05/31/2024 . (MBS PAYDONN 100.0000 .. . 464,830 |.. . 469,466 |.. . 464,830 ..464,830 |. ..08/15/2047 .
94354K-AA-8 .. |WAVE USA 19-1 A .o ..12/15/2024 . (MBS PAYDONN 100.0000 .. . 144,606 |.. . 144,600 |.. . 144,425 .. 144,606 |. ..09/15/2044 .
95003K-AB-8 .. |WELLS FARGO MORTGAGE BACKED SE 21-INV1 A . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 169,642 .. .160,615 |.. . 159,682 ..159,642 |. ..08/25/2051 .
98163V-AD-0 .. | WWORLD OMNI AUTO RECEIVABLES TR 22-D A3 . ..12/15/2024 . (MBS PAYDONN 100.0000 .. . 178,812 .. . 178,780 |.. . 178,446 . 178,812 |. ..02/15/2028 .
98164J-AD-6 .. | ORLD OMNI AUTQ RECEIVABLES TR 23-A A3 ....... .. 12/15/2024 . [MBS PAYDOIN 100.0000 .. .. 19,263 |.. o ...19,299 ... PP P ..05/15/2028 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 29 468,842 29,480, 143 29,658,833 28,555,335 19 (10,874) (10,855) 29,513,619 (45,086) (45,086)| 941,924 XXX
MIZUHO SECURITIES USA
172967-MG-3 .. | CITIGROUP INC .eevvvvvvviiiieiiiiiiiiicicciiiiiiees | eeeeens o 08/29/2024 . LLC ...740,474 ... .... 750,000 .... 754,815 . 727,500 |. ... (762)|... .. (564)].... ... (564)[... .... 36,250 [..09/30/2049 .
25746U-DD-8 ...| DOMINION ENERGY INC .....evvvvvvvrrrriniriinniinnns [ eeeees ..05/07/2024 . [ VARIOUS . ... 746,249 |... ... 750,000 ... 746,250 . 749,180 |.. ...301 |... L(3,281) e (3,231)). .. 13,927 (.. 12/02/2049 .
MORGAN STANLEY & CO.
26441C-BG-9 .. | DUKE ENERGY CORP .......ccceeviiiiiiiiiiiiiin [ eeees ..08/19/2024 . [LLC .oovvvviiiiiiiiiiiiiii e | 499,374 ..ot 500,000 |..eevvreees 512,694 |............ 501,981 [ovvvvrriiiiiiininns foeeeeeeens (LTI foie (LTI s [oii0000800,203 s e, (828)]............. (828 22,615 |..03/16/2168 .
RBC CAPITAL MARKETS LLC
38144G-AE-1 .. | GOLDMAN SACHS GROUP INC ......evvvvvvvvvrvrnninans [ eeeeens L A1/0172024 [ e e e LT T 775,000 .evvvvenens 777,909 |............ 690,719 [........... 85,741 |l [£5103)) AU A LESTPX ST O I 775,953 [oveeiiiiiii fovnninnns (31,566)|......... (31,566)[....cvvnnnns 28,912 |..06/01/2049 .
SECURITY CALLED AT
48128B-AF-8 .. | JPMORGAN CHASE & €O ...ovvvvvvvveeveieeeeeeeeieeeen [ e ..08/01/2024 .| 100.00000000 100.0000 . |....ceeeeeeeeeeeeeees |oveeeeeenens 395,000 fouuvvvvnnnnes 395,000 )............ 403,638 |............ 396,220 |..oeeeeeeeeeeeeeees [, (1,220)]vvvenniniiiin v (1,220) oo foviinnnnns 395,000 [...vvvnennnniins Jovvrveiiiiiiiiiine foviiiiiiiiiiiiiies e 19,750 |..07/31/2049 .
1309999999. Subtotal - Bonds - Hybrid Securities 3,134,484 3,170,000 3,195,366 3,065,600 109,042 (3,964) 105,078 3,170,676 (36, 189)! (36, 189)| 121,454 XXX
2509999997. Total - Bonds - Part 4 44,870,520 44,839,410 46,237,124 43,749,971 109,061 (88,592) 20,469 45,091,031 (231,038) (231,038) 1,524,041 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 44,870,520 44,839,410 46,237,124 43,749,971 109,061 (88,592) 20,469 45,091,031 (231,038) (231,038) 1,524,041 XXX
JANNEY MONTGOMERY SCOTT
06055H-80-6 ...|BANK OF AMERICA CORP 4.25% .......evvvvvvvvvvnnns | eeeeens ..03/26/2024 . [LLC .oovvvvriviiiiiiiiiiieis e 3,750.000 |...cceennnnnn 72,525 [cevveiiiinnnnnns 25.00 |.cceeennns 83,400 [....uvvnnnnne 69,450 [........... TR O R N 13,950 |ooeeeeeeiiiiiins o 83,400 |..ceeeiiiiiiiiin feriiinns (10,876))......... (10,876)]..ccceeeeennnnn el .
JANNEY MONTGOMERY SCOTT
48128B-52-3 ... | JPMORGAN CHASE & CO 4.20% ...eevvvvvvrvriviiinnns [ eeeenn ..03/26/2024 . [LLC ..oovvvvvviiiiiiiiiiieens | 10,000.000 |............ 198,098 |.....ooeeennnnn 25.00 | 214,700 |............ 190,100 |........... 24,600 |eeveeieiiieieeees o e 24,600 |ooeeeeiieineeens o 214,700 |ooeeeeeeieeis s (16,602)|......... (16,602)|............... 2,625 |ouueees e
JANNEY MONTGOMERY SCOTT
48128B-58-0 ...| JPMORGAN CHASE & CO 4.55% ....oovvvvvereeeeennins [ oo ..03/26/2024 . [LLC .ovvvvvvvviiiiiiiiiiieis e 5,000.000 |......c..n.n 106,549 |...cooeeennnnnn 25.00 |.cceeennns 96,000 |............ 102,500 |........... [0 | R A N (6,500) [vvvvvvrrerinnnns foeeeeeeeens 96,000 |ooevvviiiiiiiinns oo 10,549 |........... 10,549 [.oocoivnnnnnnns 1,422 |eeeeeen s
JANNEY MONTGOMERY SCOTT
61762V-86-1 ...| MORGAN STANLEY 4.25% ..vvvvvvvvvvvvvvvnnniiiiinens [eeeees .. 10/16/2024 JLLC .ovvvvvvviiiiiiiiiiiiiiis|eeees 20,000.000 |............ 417,388 [..vvvvvnnnnnnnns 25.00)...cc.... 385,000 |......... 381,400 |............ R PRl [STPON 3,600 |uvvvreeriiiiiins e 385,000 |..oooeeeiieiieees e 32,388 ... 32,388 [..ovvvnnnnns 21,250 |ouunnnnn e
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 794,560 XXX 779,100 743,450 35,650 35,650 779,100 15,459 15,459 26,293 XXX
4509999997. Total - Preferred Stocks - Part 4 794,560 XXX 779,100 743,450 35,650 35,650 779,100 15,459 15,459 26,293 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 794,560 XXX 779,100 743,450 35,650 35,650 779,100 15,459 15,459 26,293 XXX
922908-36-3 ... | VANGUARD S&P 500 ETF ............. ..07/10/2024 . |PIPER SANDLER & CO. ... ...1,725.000 |... 886,181 |... .... 752,083 2., 753,480 [..oeeeennn. (1,397)]... (1,397) |oeeeeeeeeeeeeees ol 792,083 [ [ 134,099 | 134,090 ...
922908-76-9 ... | VANGUARD TOTAL STOCK MKT ETF ... ..11/12/2024 . | PIPER SANDLER & (0. ... .. 5,045.000 |... 1,495,246 |... ...216,014 . 1,196,775 |........ (980,761)].... (980,761) ... .. 1,279,232 |...
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 2,381,427 968,097 1,950,255 (982, 158) (982, 158) 968,097 1,413,331 1,413,331
5989999997. Total - Common Stocks - Part 4 2,381,427 968,097 1,950,255 (982, 158) (982, 158) 968,097 1,413,331 1,413,331
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SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 2,381,427 XXX 968,097 1,950,255 (982, 158) (982, 158) 968,097 1,413,331 1,413,331 19,526 XXX
5999999999. Total - Preferred and Common Stocks 3,175,987 XXX 1,747,197 2,693,705 (946,508) (946,508) 1,747,197 1,428,790 1,428,790 45,819 XXX
6009999999 - Totals 48,046,507 XXX 47,984,321 46,443,676 (837,447) (88,592) (926,039) 46,838,228 1,197,752 1,197,752 1,569,860 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26
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SCHEDULE E - PART 1 - CASH

Citizens Bank ..............
Federal Home Loan Bank o
Fifth Third Bank
Park National Bank, N.A. . Bucyrus, Ohio

. Providence, Rhode Island
Cincinnati, Ohio
Columbus, Ohio ..

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 682,171 25,272,608 | XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 682,171 25,272,608 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

25,272,608

XXX 682,171
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 17,736,863 4, i 13,314, 167 7. 18,958,342 10. October. .... 21,512,396
2. February...|.ccooonnennns 23,433,606 5. 13,288,517 8. 22,578,373 11.  November... .... 19,159,190
3. March 23,727,741 6. 17,495,134 9. September 24,580,208 12.  December 25,272,698

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE United Ohio Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6

Description Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

60934N-87-2 .......
60934N-87-2 .......

B 12/13/2024
oo 12/13/2024

FEDERATED TREASURY OBLIGA-SS
FEDERATED TREASURY OBLIGA-SS

...... 9,950,223 ..
...... 2,091,664 |..

.... 607,501
... 127,705

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

12,041,887

735,206

8609999999

- Total Cash Equivalents

12,041,887

735,206

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A

1F .. $ ..

1D..$.... 1E.$ ...

w
(@)
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DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA [ ] e [ nns [ e e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire ........cccccovvennnee NH |..... ST.... FOR THE BENEFIT OF ALL POLICYHOLDERS ..........]rvceeeieinne 500,000 |............... 500,000 [.oovoveeeeiiiieieee [
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37, OKIAhOMA ..ot O [ ] oo [oeeee e e e seeeeies oeeeeeseeeeie e s ieeies eeeeeesiesee e ieeienies oeeeeee e eees
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 2,842,955 2,843,477 267,675 268,558

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above)

E29
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